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As of: 31-Dec-2009

Institutional Accounting Detailed Net Asset Valuation

STATE OF ARIZONA - POOL 7 (LGIP  FF&C)
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 - REPURCHASE AGREEMENTS
500,000,000.00 15199F253 TRI-PARTY REPO DEUTSCHE BANK 

0.07% 04/JAN/2010     
 

100.00 500,000,000.00 500,000,000.00
44,722.22

500,044,722.22

0.00 19.37%

400,000,000.00 15199S222 TRI-PARTY REPO DEUTSCHE BANK 
0.08% 04/JAN/2010     
 

100.00 400,000,000.00 400,000,000.00
27,555.56

400,027,555.56

0.00 15.50%

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 9.69%

100,000,000.00 15199S487 TRI-PARTY REPO DEUTSCHE BANK 
0.07% 05/JAN/2010     
 

100.00 100,000,000.00 100,000,000.00
2,722.22

100,002,722.22

0.00 3.87%

21,000,000.00 60699H201 TRI-PARTY REPO MIZUHO SECURITIES 
0.10% 29/JAN/2010 
 

100.00 21,000,000.00 21,000,000.00
1,750.00

21,001,750.00

0.00 0.81%

500,000,000.00 60699H326 TRI-PARTY REPO MIZUHO SECURITIES 
0.08% 07/JAN/2010 
 

100.00 500,000,000.00 500,000,000.00
20,000.00

500,020,000.00

0.00 19.37%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

1,771,000,000.00 1,771,000,000.00
1,771,000,000.00

105,638.89
1,771,105,638.89

0.00 68.62%

 

Category Long Description: CASH EQUIVALENTS - STIF
277,406,381.17 928989417 JP MORGAN TREASURY PLUS MMF 

AGENCY SHARES          
 

100.00 277,406,381.17 277,406,381.17
0.03

277,406,381.20

0.00 10.75%

TOTAL: CASH 
EQUIVALENTS - 
STIF

277,406,381.17 277,406,381.17
277,406,381.17

0.03
277,406,381.20

0.00 10.75%

 

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
50,000,000.00 912828DL1 UNITED STATES OF AMER TREAS 

NOTES 3.5% BDS         
15/FEB/2010 USD1000                                

100.40 50,201,208.73 50,201,208.73
661,005.43

50,862,214.16

0.00 1.97%

50,000,000.00 912828DR8 US TREAS NTS 04.000% 15/APR/2010                   
SEMI-ANN. 4.000% 04/15/2010 

101.08 50,546,157.56 50,539,050.00
428,571.43

50,967,621.43

(7,107.56) 1.97%

50,000,000.00 912828DU1 US TREAS NTS 03.875% 15/MAY/2010                   
SEMI-ANN. 3.875% 05/15/2010 

101.34 50,694,039.35 50,669,900.00
251,553.87

(24,139.35) 1.97%
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Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
50,921,453.87

10,000,000.00 912828HS2 UNITED STATES TREAS NTS 2.0% 
28/FEB/2010           
SEMI-ANN. 2.000% 02/28/2010 

100.29 10,028,653.45 10,028,653.45
67,955.80

10,096,609.25

0.00 0.39%

TOTAL: FIXED 
INCOME - 
GOVERNMENT 
BONDS

160,000,000.00 161,470,059.09
161,438,812.18

1,409,086.53
162,847,898.71

(31,246.91) 6.31%

 

Category Long Description: MISCELLANEOUS - CURRENCIES
57,526,284.72 CASH USD 

 
1.00 57,526,284.72 57,526,284.72

0.00
57,526,284.72

0.00 2.23%

TOTAL: 
MISCELLANEOUS 
- CURRENCIES

57,526,284.72 57,526,284.72
57,526,284.72

0.00
57,526,284.72

0.00 2.23%

 

Category Long Description: MISCELLANEOUS - OTHER
 EXPENSE INVESTMENT MGT FEE 

 
 (661,532.57) 0.00

(661,532.57)
(661,532.57)

 (0.03%)

TOTAL: 
MISCELLANEOUS 
- OTHER

 (661,532.57)
0.00

(661,532.57)
(661,532.57)

 (0.03%)

 

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
40,000,000.00 766935D UNITED STATES TREAS BILLS ZCP DT                   

18/AUG/2009-17/JUN/2010                           
 

99.91 39,952,130.28 39,965,920.00
0.00

39,965,920.00

13,789.72 1.55%

40,000,000.00 912795R78 UNITED STATES TREAS BILLS DT                       
09/JUL/2009-07/JAN/2010                            

100.00 39,999,411.79 39,999,411.79
0.00

39,999,411.79

0.00 1.55%

45,000,000.00 912795R94 UNITED STATES TREAS BILLS DT                       
0.000% 01/21/2010 

99.98 44,993,265.10 44,993,265.10
0.00

44,993,265.10

0.00 1.74%

25,000,000.00 912795S77 UNITED STATES OF AMER TREAS BILLS 
0% TB            
28/JAN/2010 USD1000                                

99.98 24,994,934.13 24,994,934.13
0.00

24,994,934.13

0.00 0.97%

10,000,000.00 912795S85 USA TREASURY BILLS ZCP 04/FEB/2010                 100.00 9,999,575.00 9,999,575.00 0.00 0.39%
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Unrealized Gain/Loss Base % of Fund

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
 0.00

9,999,575.00

70,000,000.00 912795T27 UNITED STATES TREAS BILLS DT                       
0.000% 02/11/2010 

99.98 69,984,162.67 69,984,162.67
0.00

69,984,162.67

0.00 2.71%

50,000,000.00 912795UN9 UNITED STATES TREAS BILLS DT                       
0.000% 04/22/2010 

99.98 49,989,054.17 49,989,054.17
0.00

49,989,054.17

0.00 1.94%

33,000,000.00 932554D UNITED STATES ZCP 26/AUG/2010                      
0.000% 08/26/2010 

99.81 32,937,911.22 32,937,366.00
0.00

32,937,366.00

(545.22) 1.28%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
TREASURY BILLS

313,000,000.00 312,850,444.36
312,863,688.86

0.00
312,863,688.86

13,244.50 12.12%

 

Category Long Description: 
0.00  Net Income Payable 

 
0.00 (216,587.74) 0.00

(216,587.74)
(216,587.74)

0.00 (0.01%)

0.00  Net Income Receivable 
 

0.00 104,364.52 0.00
104,364.52
104,364.52

0.00 0.00%

TOTAL: 0.00 (112,223.22)
0.00

(112,223.22)
(112,223.22)

0.00 (0.00%)

 

Grand Total 2,578,932,665.89 2,579,479,413.55
2,580,235,166.93

740,969.66
2,580,976,136.59

(18,002.41) 100.00%
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