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As of: 31-Oct-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
200,000,000.00 05199T288 TRI-PARTY REPO DEUTSCHE 

BANK 0.21% 14/JAN/2011     
0.210% 01/14/2011 

100.00 200,000,000.00 200,000,000.00
16,333.33

200,016,333.33

0.00 10.59%

200,000,000.00 60699I662 TRI-PARTY REPO MIZUHO 
SECURITIES 0.20% 14/JAN/2011 
0.200% 01/14/2011 

100.00 200,000,000.00 200,000,000.00
5,555.56

200,005,555.56

0.00 10.59%

75,000,000.00 60699I670 TRI-PARTY REPO MIZUHO AZ 
0.12% 01/NOV/2010         
0.120% 11/01/2010 

100.00 75,000,000.00 75,000,000.00
750.00

75,000,750.00

0.00 3.97%

621,448,115.93 85299W019 TRI-PARTY REPO SOUTH STREET 
0.18% 01/NOV/2010      
0.180% 11/01/2010 

100.00 621,448,115.93 621,448,115.93
9,321.72

621,457,437.65

0.00 32.91%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

1,096,448,115.93 1,096,448,115.93
1,096,448,115.93

31,960.61
1,096,480,076.54

0.00 58.07%

 

Category Long Description: CASH EQUIVALENTS - STIF
0.01 928989417 JP MORGAN TREASURY PLUS 

MMF AGENCY SHARES          
MONTHLY VARIABLE 12/31/2049 

100.00 0.01 0.01
0.83
0.84

0.00 0.00%

TOTAL: CASH 
EQUIVALENTS - 
STIF

0.01 0.01
0.01
0.83
0.84

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
 

100.08 20,019,378.45 20,015,580.00
10,140.26

20,025,720.26

(3,798.45) 1.06%

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

100.19 20,037,104.15 20,037,104.15
219,467.21

20,256,571.36

0.00 1.07%

25,000,000.00 786969D UNITED STATES ZERO ZCP 
30/JUN/2011                 
0.000% 06/30/2011 

99.88 24,966,639.58 24,970,700.00
0.00

24,970,700.00

4,060.42 1.32%

50,000,000.00 786970D UNITED STATES ZERO ZCP 
02/JUN/2011                 
MONTHLY 0.000% 06/02/2011 

99.90 49,944,735.23 49,949,700.00
0.00

49,949,700.00

4,964.77 2.65%
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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
50,000,000.00 786972D UNITED STATES ZERO ZCP 

07/APR/2011                 
0.000% 04/07/2011 

99.93 49,964,187.51 49,967,300.00
0.00

49,967,300.00

3,112.49 2.65%

50,000,000.00 787567D FDIC ALLIANCE BANK OF AZ NOW 
ACCOUNT 0.25%         
0.250% 12/31/2010 

100.00 50,000,000.00 50,000,000.00
14,383.56

50,014,383.56

0.00 2.65%

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

99.97 49,985,338.16 49,985,338.16
0.00

49,985,338.16

0.00 2.65%

TOTAL: FIXED 
INCOME - 
CORPORATE 
BONDS

265,000,000.00 264,917,383.08
264,925,722.31

243,991.03
265,169,713.34

8,339.23 14.04%

 

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
25,000,000.00 912828EM8 US TREAS NTS 04.500% 

15/NOV/2010                   
SEMI-ANN. 4.500% 11/15/2010 

100.16 25,041,125.00 25,041,125.00
519,701.09

25,560,826.09

0.00 1.35%

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

100.08 50,038,934.68 50,038,934.68
262,978.14

50,301,912.82

0.00 2.66%

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

100.18 25,033,386.54 25,043,950.00
55,281.93

25,099,231.93

10,563.46 1.33%

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

100.23 25,051,031.57 25,057,625.00
37,465.47

25,095,090.47

6,593.43 1.33%

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

100.34 25,051,448.50 25,085,950.00
604.28

25,086,554.28

34,501.50 1.33%

50,000,000.00 912828KU3 UNITED STATES TREAS NTS 
0.875% 31/MAY/2011         
SEMI-ANN. 0.875% 05/31/2011 

100.40 50,181,950.35 50,199,200.00
184,273.10

50,383,473.10

17,249.65 2.67%

TOTAL: FIXED 
INCOME - 
GOVERNMENT 
BONDS

200,000,000.00 200,397,876.64
200,466,784.68

1,060,304.01
201,527,088.69

68,908.04 10.67%

 

Category Long Description: MISCELLANEOUS - CURRENCIES
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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
25,296,878.78 CASH USD 

 
1.00 25,296,878.78 25,296,878.78

0.00
25,296,878.78

0.00 1.34%

TOTAL: 
MISCELLANEOUS 
- CURRENCIES

25,296,878.78 25,296,878.78
25,296,878.78

0.00
25,296,878.78

0.00 1.34%

 

Category Long Description: MISCELLANEOUS - OTHER
 EXPENSE INVESTMENT MGT FEE 

 
 (94,411.78) 0.00

(94,411.78)
(94,411.78)

 (0.01%)

TOTAL: 
MISCELLANEOUS 
- OTHER

 (94,411.78)
0.00

(94,411.78)
(94,411.78)

 (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 
99.96 49,977,771.94 49,977,771.94

0.00
49,977,771.94

0.00 2.65%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
DISCOUNTED 
NOTES

50,000,000.00 49,977,771.94
49,977,771.94

0.00
49,977,771.94

0.00 2.65%

 

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
50,000,000.00 912795UK5 UNITED STATES TREAS BILLS DT                       

0.000% 12/16/2010 
99.98 49,990,755.50 49,990,755.50

0.00
49,990,755.50

0.00 2.65%

50,000,000.00 912795W72 UNITED STATES TREAS BILLS DT                       
0.000% 11/12/2010 

100.00 49,997,766.17 49,997,766.17
0.00

49,997,766.17

0.00 2.65%

50,000,000.00 912795W80 UNITED STATES TREAS BILLS DT                       
0.000% 11/26/2010 

99.99 49,994,562.63 49,994,562.63
0.00

49,994,562.63

0.00 2.65%

50,000,000.00 912795X30 UNITED STATES TREAS BILLS DT                       
0.000% 12/09/2010 

99.98 49,991,326.31 49,991,326.31
0.00

49,991,326.31

0.00 2.65%
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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
50,000,000.00 948055D UNITED STATES ZERO 

03/FEB/2011                     
0.000% 02/03/2011 

99.97 49,977,607.79 49,983,700.00
0.00

49,983,700.00

6,092.21 2.65%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
TREASURY BILLS

250,000,000.00 249,952,018.40
249,958,110.61

0.00
249,958,110.61

6,092.21 13.24%

 

Category Long Description: 
0.00  Net Income Payable 

 
0.00 (220,976.08) 0.00

(220,976.08)
(220,976.08)

0.00 (0.01%)

TOTAL: 0.00 (220,976.08)
0.00

(220,976.08)
(220,976.08)

0.00 (0.01%)

 

Grand Total 1,886,744,994.72 1,886,674,656.92
1,887,073,384.26

1,020,868.62
1,888,094,252.88

83,339.48 100.00%
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