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As of: 31-Aug-2010

Institutional Accounting Detailed Net Asset Valuation

Account:    STATE OF ARIZONA - POOL 7 (LGIP  FF&C)
Quantity Security ID Security Description 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
130,000,000.00 15199T006 TRI-PARTY REPO DEUTSCHE 

BANK 0.22% 15/SEP/2010     
0.220% 09/15/2010 

100.00 130,000,000.00 130,000,000.00
23,038.89

130,023,038.89

0.00 6.81%

250,000,000.00 15199T014 TRI-PARTY REPO DEUTSCHE 
BANK 0.22% 24/SEP/2010     
0.220% 09/24/2010 

100.00 250,000,000.00 250,000,000.00
44,305.56

250,044,305.56

0.00 13.09%

95,000,000.00 15199U185 TRI-PARTY REPO DEUTSCHE 
BANK 0.20% 15/SEP/2010     
0.200% 09/15/2010 

100.00 95,000,000.00 95,000,000.00
527.78

95,000,527.78

0.00 4.97%

653,836,690.72 15199U193 TRI-PARTY REPO DEUTSCHE 
BANK 0 .22% 01/SEP/2010    
0.220% 09/01/2010 

100.00 653,836,690.72 653,836,690.72
3,995.67

653,840,686.39

0.00 34.22%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

1,128,836,690.72 1,128,836,690.72
1,128,836,690.72

71,867.90
1,128,908,558.62

0.00 59.09%

 

Category Long Description: CASH EQUIVALENTS - STIF
0.00 928989417 JP MORGAN TREASURY PLUS 

MMF AGENCY SHARES          
MONTHLY VARIABLE 12/31/2049 

100.00 0.00 0.00
0.01
0.01

0.00 0.00%

TOTAL: CASH 
EQUIVALENTS - 
STIF

0.00 0.00
0.00
0.01
0.01

0.00 0.00%

 

Category Long Description: FIXED INCOME - CORPORATE BONDS
20,000,000.00 36967HAM9 GENERAL ELECTRIC CAPITAL 

CORP FRN 11/MAR/2011      
QUARTERLY FLOATING 03/11/2011
 

100.16 20,028,471.42 20,032,320.00
28,087.79

20,060,407.79

3,848.58 1.05%

20,000,000.00 481247AD6 JPMORGAN CHASE & CO 2.625% 
NTS 01/DEC/2010 USD1000 
SEMI-ANN. 2.625% 12/01/2010 

100.65 20,112,549.26 20,130,240.00
131,967.21

20,262,207.21

17,690.74 1.06%

50,000,000.00 947713D UNITED STATES ZCP 06/JAN/2011                      
MONTHLY 0.000% 01/06/2011 

99.95 49,971,787.01 49,974,400.00
0.00

49,974,400.00

2,612.99 2.62%

TOTAL: FIXED 
INCOME - 
CORPORATE 
BONDS

90,000,000.00 90,112,807.69
90,136,960.00

160,055.00
90,297,015.00

24,152.31 4.73%
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Account:    STATE OF ARIZONA - POOL 7 (LGIP  FF&C)
Quantity Security ID Security Description 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
 

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
10,000,000.00 912828EG1 US TREAS NTS 03.875% 

15/SEP/2010                   
SEMI-ANN. 3.875% 09/15/2010 

100.14 10,014,022.05 10,014,022.05
179,008.15

10,193,030.20

0.00 0.53%

25,000,000.00 912828EM8 US TREAS NTS 04.500% 
15/NOV/2010                   
SEMI-ANN. 4.500% 11/15/2010 

100.88 25,220,312.50 25,220,312.50
333,220.11

25,553,532.61

0.00 1.34%

25,000,000.00 912828JL5 UNITED STATES TREAS NTS 
02.000% 30/SEP/2010        
SEMI-ANN. 2.000% 09/30/2010 

100.14 25,035,529.21 25,035,529.21
210,382.51

25,245,911.72

0.00 1.32%

25,000,000.00 912828JP6 UNITED STATES TREAS NTS 
1.500% 31/OCT/2010         
SEMI-ANN. 1.500% 10/31/2010 

100.21 25,051,988.50 25,051,988.50
126,358.70

25,178,347.20

0.00 1.32%

50,000,000.00 912828JS0 UNITED STATES OF AMER TREAS 
BONDS 1.25% TB         
SEMI-ANN. 1.250% 11/30/2010 

100.26 50,120,831.75 50,128,900.00
158,811.48

50,287,711.48

8,068.25 2.63%

25,000,000.00 912828JY7 UNITED STATES OF AMER TREAS 
NOTES 0.875% NTS       
SEMI-ANN. 0.875% 01/31/2011 

100.28 25,055,766.52 25,069,325.00
19,021.74

25,088,346.74

13,558.48 1.31%

25,000,000.00 912828KE9 UNITED STATES OF AMER TREAS 
NOTES 0.875% TRES      
SEMI-ANN. 0.875% 02/28/2011 

100.33 25,077,190.81 25,082,025.00
604.28

25,082,629.28

4,834.19 1.31%

25,000,000.00 912828KL3 UNITED STATES TREAS NTS 
0.875% 30/APR/2011         
SEMI-ANN. 0.875% 04/30/2011 

100.42 25,068,883.82 25,105,475.00
73,709.24

25,179,184.24

36,591.18 1.32%

TOTAL: FIXED 
INCOME - 
GOVERNMENT 
BONDS

210,000,000.00 210,644,525.16
210,707,577.26

1,101,116.21
211,808,693.47

63,052.10 11.09%

 

Category Long Description: MISCELLANEOUS - CURRENCIES
150,004,591.07 CASH USD 

 
1.00 150,004,591.07 150,004,591.07

0.00
150,004,591.07

0.00 7.85%

TOTAL: 
MISCELLANEOUS 
- CURRENCIES

150,004,591.07 150,004,591.07
150,004,591.07

0.00
150,004,591.07

0.00 7.85%
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Account:    STATE OF ARIZONA - POOL 7 (LGIP  FF&C)
Quantity Security ID Security Description 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 - CURRENCIES
 

Category Long Description: MISCELLANEOUS - OTHER
 EXPENSE INVESTMENT MGT FEE 

 
 (98,602.83) 0.00

(98,602.83)
(98,602.83)

 (0.01%)

TOTAL: 
MISCELLANEOUS 
- OTHER

 (98,602.83)
0.00

(98,602.83)
(98,602.83)

 (0.01%)

 

Category Long Description: SHORT TERM INVESTMENTS - DISCOUNTED NOTES
50,000,000.00 784888D UNITED STATES ZCP 27/JAN/2011                      

0.000% 01/27/2011 
99.94 49,962,186.98 49,968,750.00

0.00
49,968,750.00

6,563.02 2.62%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
DISCOUNTED 
NOTES

50,000,000.00 49,962,186.98
49,968,750.00

0.00
49,968,750.00

6,563.02 2.62%

 

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
30,000,000.00 912795W31 UNITED STATES TREAS BILLS DT                       

0.000% 10/14/2010 
99.98 29,994,724.40 29,994,724.40

0.00
29,994,724.40

0.00 1.57%

50,000,000.00 932894D UNITED STATES ZERO 
16/DEC/2010                     
0.000% 12/16/2010 

99.96 49,977,937.76 49,979,100.00
0.00

49,979,100.00

1,162.24 2.62%

50,000,000.00 947327D UNITED STATES ZERO 
12/NOV/2010                     
0.000% 11/12/2010 

99.97 49,985,142.87 49,985,142.87
0.00

49,985,142.87

0.00 2.62%

50,000,000.00 947329D UNITED STATES ZERO 
26/NOV/2010                     
0.000% 11/26/2010 

99.96 49,981,049.47 49,981,049.47
0.00

49,981,049.47

0.00 2.62%

50,000,000.00 947515D UNITED STATES ZERO 
09/DEC/2010                     
0.000% 12/09/2010 

99.96 49,977,148.65 49,980,750.00
0.00

49,980,750.00

3,601.35 2.62%

50,000,000.00 948055D UNITED STATES ZERO 
03/FEB/2011                     
0.000% 02/03/2011 

99.93 49,963,076.69 49,965,100.00
0.00

49,965,100.00

2,023.31 2.62%
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Account:    STATE OF ARIZONA - POOL 7 (LGIP  FF&C)
Quantity Security ID Security Description Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
TOTAL: SHORT 
TERM 
INVESTMENTS - 
TREASURY BILLS

280,000,000.00 279,879,079.84
279,885,866.74

0.00
279,885,866.74

6,786.90 14.65%

 

Category Long Description: 
0.00  Net Income Payable 

 
0.00 (243,094.83) 0.00

(243,094.83)
(243,094.83)

0.00 (0.01%)

0.00  Net Income Receivable 
 

0.00 6,237.99 0.00
6,237.99
6,237.99

0.00 0.00%

TOTAL: 0.00 (236,856.84)
0.00

(236,856.84)
(236,856.84)

0.00 (0.01%)

 

Grand Total 1,908,841,281.79 1,909,104,421.79
1,909,540,435.79

997,579.45
1,910,538,015.24

100,554.33 100.00%
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