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As of: 31-Dec-2009

Institutional Accounting Detailed Net Asset Valuation

STATE OF ARIZONA - POOL 5 (LGIP)
Quantity Security ID Security Description

Security Description 2
Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: CASH EQUIVALENTS - MISCELLANEOUS
48,208,570.26 768603W ARIZONA TREASURY REPO 1/4/2010                     

 
1.00 48,208,570.26 48,208,570.26

0.00
48,208,570.26

0.00 2.99%

TOTAL: CASH 
EQUIVALENTS - 
MISCELLANEOUS

48,208,570.26 48,208,570.26
48,208,570.26

0.00
48,208,570.26

0.00 2.99%

 

Category Long Description: CASH EQUIVALENTS - REPURCHASE AGREEMENTS
500,000,000.00 15199S032 TRI-PARTY REPO DEUTSCHE BANK 0.06% 04/JAN/2010     

 
100.00 500,000,000.00 500,000,000.00

12,500.00
500,012,500.00

0.00 30.97%

250,000,000.00 15199S461 TRI-PARTY REPO DEUTSCHE BANK 0.08% 06/JAN/2010     
 

100.00 250,000,000.00 250,000,000.00
8,888.89

250,008,888.89

0.00 15.49%

200,000,000.00 15199S487 TRI-PARTY REPO DEUTSCHE BANK 0.07% 05/JAN/2010     
 

100.00 200,000,000.00 200,000,000.00
5,444.44

200,005,444.44

0.00 12.39%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

950,000,000.00 950,000,000.00
950,000,000.00

26,833.33
950,026,833.33

0.00 58.85%

 

Category Long Description: FIXED INCOME - CORPORATE BONDS
22,470,000.00 00206RAC6 AT&T INC FRN 05/FEB/2010 USD1000                   

QUARTERLY FLOATING 02/05/2010 
99.98 22,464,651.13 22,464,651.13

13,452.91
22,478,104.04

0.00 1.39%

2,500,000.00 02580EBS1 AMERICAN EXPRESS BK FSB MTN VR                     
26/APR/2007-26/APR/2010                            

99.71 2,497,015.08 2,492,795.00
60.68

2,492,855.68

(4,220.08) 0.15%

10,000,000.00 060505DG6 BANK OF AMERICA CORP FRN 13/AUG/2010 USD5000       
QUARTERLY FLOATING 08/13/2010 

100.08 10,000,000.00 10,008,150.00
6,022.93

10,014,172.93

8,150.00 0.62%

5,000,000.00 14912L3V1 CATERPILLAR FINL SVCS MTNS BE VR                   
QUARTERLY FLOATING 05/07/2010 

100.15 5,000,000.00 5,007,370.00
5,707.15

5,013,077.15

7,370.00 0.31%

15,000,000.00 25468PCF1 WALT DISNEY CO. FR MTN 16/JUL/2010 USD1000         
QUARTERLY FLOATING 07/16/2010 

100.06 14,987,750.98 15,008,355.00
11,359.43

15,019,714.43

20,604.02 0.93%

21,370,000.00 36962G2H6 GENERAL ELECTRIC CAPITAL CORP FLTG RATE NTS        
12/MAR/2010 USD1000                                

100.00 21,370,000.00 21,370,000.00
3,037.20

21,373,037.20

0.00 1.32%

10,000,000.00 36962G2M5 GENERAL ELECTRIC CAPITAL CORP FLTG RATE NTS        
QUARTERLY FLOATING 04/10/2012 

97.82 10,000,000.00 9,782,210.00
8,986.24

(217,790.00) 0.61%
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Institutional Accounting Detailed Net Asset Valuation

STATE OF ARIZONA - POOL 5 (LGIP)
Quantity Security ID Security Description

Security Description 2
Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - CORPORATE BONDS
9,791,196.24

10,000,000.00 38141ELE7 GOLDMAN SACHS GROUP INC 0% MTN 28/JUN/2010 
USD1000 
 

100.04 10,000,000.00 10,004,260.00
292.19

10,004,552.19

4,260.00 0.62%

7,362,000.00 428236AP8 HEWLETT-PACKARD CO FLTG RATE NTS 15/JUN/2010       
QUARTERLY FLOATING 06/15/2010 

100.05 7,365,583.38 7,365,585.29
1,090.33

7,366,675.62

1.91 0.46%

40,000,000.00 46623ECW7 JP MORGAN CHASE & CO VAR 07/MAY/2010               
QUARTERLY FLOATING 05/07/2010 

100.05 40,000,000.00 40,019,680.00
18,568.23

40,038,248.23

19,680.00 2.48%

14,750,000.00 59018YE72 MERRILL LYNCH & CO INC FLTG RATE NTS 
05/JUN/2012   
QUARTERLY FLOATING 06/05/2012 

97.01 14,712,170.61 14,309,240.50
4,971.05

14,314,211.55

(402,930.11) 0.89%

10,000,000.00 718507BQ8 PHILLIPS PETROLEUM 8.75% BDS 25/MAY/2010 
USD1000   
SEMI-ANN. 8.750% 05/25/2010 

103.33 10,328,394.76 10,333,180.00
89,433.70

10,422,613.70

4,785.24 0.65%

3,000,000.00 92976WBF2 WACHOVIA CORP GLOBAL MTN SR NT FLOAT 10            
26/JUL/2010                                        

100.01 2,999,482.30 3,000,333.00
1,697.71

3,002,030.71

850.70 0.19%

0.00 931613D FDIC-CITIBANK 0.06% 10/DEC/2011 NOW ACCOUNT        
SEMI-ANN. 0.060% 12/10/2011 

0.00 0.00 0.00
11,249.33
11,249.33

0.00 0.00%

10,000,000.00 949746NZ0 WELLS FARGO & CO NEW FLTG RATE NTS 
29/JAN/2010     
USD1000                                            

100.00 10,000,000.00 10,000,000.00
12,633.41

10,012,633.41

0.00 0.62%

TOTAL: FIXED 
INCOME - 
CORPORATE 
BONDS

181,452,000.00 181,725,048.24
181,165,809.92

188,562.49
181,354,372.41

(559,238.32) 11.23%

 

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
5,000,000.00 3128X8D41 FEDERAL HOME LN MTG CORP VAR 01/FEB/2011           

QUARTERLY FLOATING 02/01/2011 
99.93 4,995,871.49 4,996,450.00

1,191.45
4,997,641.45

578.51 0.31%

7,800,000.00 31331S4X8 FEDERAL FARM CR BKS CONS SYSTE CONS BD FLT 
10      
MONTHLY FLOATING 09/01/2010 

99.97 7,800,982.93 7,797,441.60
976.00

7,798,417.60

(3,541.33) 0.48%

22,000,000.00 31331SG64 FEDERAL FARM CR BKS CONS SYSTE CONS BD FLT 
10      
MONTHLY FLOATING 06/22/2010 

99.99 22,001,897.81 21,997,272.00
928.16

21,998,200.16

(4,625.81) 1.36%

35,000,000.00 31331XQN5 FEDERAL FARM CR BKS CONS CONS BD FLT 12            
MONTHLY FLOATING 02/22/2012 

99.72 34,996,244.09 34,901,440.00
1,184.96

34,902,624.96

(94,804.09) 2.16%
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STATE OF ARIZONA - POOL 5 (LGIP)
Quantity Security ID Security Description

Security Description 2
Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
10,000,000.00 31331Y7D6 FEDERAL FARM CR BKS CONS CONS BD FLT 10            

25/MAR/2010                                        
100.01 10,000,923.38 10,000,923.38

430.21
10,001,353.59

0.00 0.62%

3,500,000.00 3133XCA78 FEDERAL HOME LOAN BANKS 4.57% DEB 07/JUL/2010      
SEMI-ANN. 4.570% 07/07/2010 

102.15 3,577,791.07 3,575,236.00
77,442.46

3,652,678.46

(2,555.07) 0.23%

11,400,000.00 3133XCUR2 FEDERAL HOME LOAN BANKS 4.5% MTG BDS 
10/SEP/2010   
SEMI-ANN. 4.500% 09/10/2010 

102.65 11,547,760.42 11,702,396.40
160,135.36

11,862,531.76

154,635.98 0.73%

9,340,000.00 3133XPNX8 FEDERAL HOME LOAN BANKS 2.625% BDS 
12/MAR/2010     
USD10000 SER'Z4-9010                               

100.03 9,342,888.84 9,342,888.84
75,177.97

9,418,066.81

0.00 0.58%

50,000,000.00 3133XTLZ7 FEDERAL HOME LOAN BANKS CONS BD FLT 10 
29/APR/2010 
QUARTERLY FLOATING 04/29/2010 

99.95 50,000,000.00 49,976,400.00
0.96

49,976,400.96

(23,600.00) 3.10%

5,000,000.00 3133XTYT7 FEDERAL HOME LOAN BANKS CONS BD 0.54% 
22/JUN/2010  
SEMI-ANN. 0.540% 06/22/2010 

100.14 5,001,971.66 5,006,930.00
741.76

5,007,671.76

4,958.34 0.31%

21,000,000.00 45818LWT3 INTER AMERN DEV BK DISC NTS MATURES 
13/MAY/2010    
0.000% 05/13/2010 

99.96 20,983,830.00 20,990,970.00
0.00

20,990,970.00

7,140.00 1.30%

50,000,000.00 459053SZ8 INTL BK FOR RECON &DEV DISC NT MATURES 
12/FEB/2010 
 

99.98 49,991,249.93 49,991,249.93
0.00

49,991,249.93

0.00 3.10%

48,000,000.00 459053TP9 INTL BK FOR RECON &DEV DISC NT MATURES 
26/FEB/2010 
 

99.98 47,988,800.00 47,988,800.00
0.00

47,988,800.00

0.00 2.97%

36,550,000.00 459058AG8 INTERNATIONAL BANK FOR REC & DEV 1.05% NTS         
SEMI-ANN. 1.050% 04/06/2010 

100.20 36,630,039.06 36,621,558.34
347,202.77

36,968,761.11

(8,480.72) 2.29%

TOTAL: FIXED 
INCOME - 
GOVERNMENT 
BONDS

314,590,000.00 314,860,250.68
314,889,956.49

665,412.06
315,555,368.55

29,705.81 19.55%

 

Category Long Description: MISCELLANEOUS - CURRENCIES
(205,724.54) CASH USD 

 
1.00 (205,724.54) (205,724.54)

0.00
(205,724.54)

0.00 (0.01%)

TOTAL: 
MISCELLANEOUS 
- CURRENCIES

(205,724.54) (205,724.54)
(205,724.54)

0.00
(205,724.54)

0.00 (0.01%)
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STATE OF ARIZONA - POOL 5 (LGIP)
Quantity Security ID Security Description

Security Description 2
Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: MISCELLANEOUS - OTHER
 EXPENSE INVESTMENT MGT FEE 

 
 (407,328.56) 0.00

(407,328.56)
(407,328.56)

 (0.03%)

TOTAL: 
MISCELLANEOUS 
- OTHER

 (407,328.56)
0.00

(407,328.56)
(407,328.56)

 (0.03%)

 

Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
20,000,000.00 19121BBH1 COCA-COLA COMPANY CORPORATE COMMERCIAL 

PAPER       
DISCOUNT DTD 20/OCT/2009 DUE 17/FEB/2010 .24%     
 

99.98 19,996,049.88 19,996,049.88
0.00

19,996,049.88

0.00 1.24%

15,000,000.00 770112P JOHNSON ZCP 03/MAY/2010                            
 

99.93 14,991,358.16 14,989,485.00
0.00

14,989,485.00

(1,873.16) 0.93%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
COMMERCIAL 
PAPER ( 
INTEREST 
BEARING)

35,000,000.00 34,987,408.04
34,985,534.88

0.00
34,985,534.88

(1,873.16) 2.17%

 

Category Long Description: SHORT TERM INVESTMENTS - DISCOUNTED NOTES
35,000,000.00 313589SA2 FEDERAL NATL MTG ASSN DISC NT MATURES 

20/JAN/2010  
 

100.00 34,998,337.50 34,998,337.50
0.00

34,998,337.50

0.00 2.17%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
DISCOUNTED 
NOTES

35,000,000.00 34,998,337.50
34,998,337.50

0.00
34,998,337.50

0.00 2.17%

 

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
25,000,000.00 767749D UNITED STATES ZERO 01/10                           

 
100.00 24,997,156.04 24,999,475.00

0.00
24,999,475.00

2,318.96 1.55%

25,000,000.00 912795T68 UNITED STATES TREAS BILLS DT                       
0.000% 03/11/2010 

99.98 24,996,185.44 24,996,185.44
0.00

24,996,185.44

0.00 1.55%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
TREASURY BILLS

50,000,000.00 49,993,341.48
49,995,660.44

0.00
49,995,660.44

2,318.96 3.10%

 

Category Long Description: 
0.00  Net Income Payable 0.00 (272,191.36) 0.00 0.00 (0.02%)
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Quantity Security ID Security Description

Security Description 2
Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: 
 (272,191.36)

(272,191.36)

0.00  Net Income Receivable 
 

0.00 99,444.85 0.00
99,444.85
99,444.85

0.00 0.01%

TOTAL: 0.00 (172,746.51)
0.00

(172,746.51)
(172,746.51)

0.00 (0.01%)

 

Grand Total 1,614,044,845.72 1,613,987,156.59
1,614,038,144.95

300,732.81
1,614,338,877.76

(529,086.71) 100.00%
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End of Report 
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