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As of: 31-Aug-2010

Institutional Accounting Detailed Net Asset Valuation

Account:    STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)
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: 60000080
59,400.00 464287457 ISHARES BARCLAYS 1-3 YRS 

TREASURY BOND FUND        
 

84.33 4,998,213.00 5,009,202.00
0.00

5,009,202.00

10,989.00 4.30%

TOTAL: 60000080 59,400.00 4,998,213.00
5,009,202.00

0.00
5,009,202.00

10,989.00 4.30%

 

Category Long Description: CASH EQUIVALENTS - REPURCHASE AGREEMENTS
8,000,000.00 15199U193 TRI-PARTY REPO DEUTSCHE 

BANK 0 .22% 01/SEP/2010    
0.220% 09/01/2010 

100.00 8,000,000.00 8,000,000.00
48.89

8,000,048.89

0.00 6.87%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

8,000,000.00 8,000,000.00
8,000,000.00

48.89
8,000,048.89

0.00 6.87%

 

Category Long Description: CASH EQUIVALENTS - STIF
733,480.78 928989417 JP MORGAN TREASURY PLUS 

MMF AGENCY SHARES          
MONTHLY VARIABLE 12/31/2049 

100.00 733,480.78 733,480.78
48.30

733,529.08

0.00 0.63%

TOTAL: CASH 
EQUIVALENTS - 
STIF

733,480.78 733,480.78
733,480.78

48.30
733,529.08

0.00 0.63%

 

Category Long Description: FIXED INCOME - CMO/REMIC
93,765.37 38374C5H0 GNMA REMIC TRUST 2003-85 PD 

DUE 20/MAR/2033 4.00   
MONTHLY 4.000% 03/20/2033 

106.10 93,765.37 99,481.01
312.55

99,793.56

5,715.64 0.09%

196,555.23 38374GKR2 GINNIE MAE 2004-29 B-MX 5.000% 
16/AUG/2029         
MONTHLY 5.000% 08/16/2029 

103.91 203,193.00 204,234.76
818.98

205,053.74

1,041.76 0.18%

204,175.91 38374LP54 GINNIE MAE 2005-58 NJ MX 4.500% 
20/AUG/2035        
MONTHLY 4.500% 08/20/2035 

103.81 210,750.39 211,962.49
765.66

212,728.15

1,212.10 0.18%

2,682,193.02 38374XWJ0 GINNIE MAE 2009-24 A 4.500% 
20/MAR/2034            
MONTHLY 4.500% 03/20/2034 

105.26 2,812,810.13 2,823,382.59
10,058.22

2,833,440.81

10,572.46 2.43%
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As of: 31-Aug-2010

Institutional Accounting Detailed Net Asset Valuation

Account:    STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)
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 - CMO/REMIC
3,875,960.23 38376ETD7 GINNIE MAE 2009-108 WG 4.000% 

20/SEP/2038          
MONTHLY 4.000% 09/20/2038 

106.37 3,972,407.41 4,122,945.33
12,919.87

4,135,865.20

150,537.92 3.55%

466,774.89 38376KWC1 GINNIE MAE 2009-87 BD 3.000% 
20/OCT/2038           
MONTHLY 3.000% 10/20/2038 

102.72 472,480.26 479,494.32
1,166.94

480,661.26

7,014.06 0.41%

1,942,763.67 38376TBZ4 GINNIE MAE 2010-12 MH 4.000% 
20/JUL/2037           
MONTHLY 4.000% 07/20/2037 

107.06 1,992,843.25 2,079,882.96
6,475.88

2,086,358.84

87,039.71 1.79%

1,942,763.67 38376TCB6 GINNIE MAE 2010-12 MD 4.500% 
20/JUL/2037           
MONTHLY 4.500% 07/20/2037 

107.69 2,030,979.23 2,092,176.57
7,285.36

2,099,461.93

61,197.34 1.80%

TOTAL: FIXED 
INCOME - 
CMO/REMIC

11,404,951.99 11,789,229.04
12,113,560.03

39,803.46
12,153,363.49

324,330.99 10.43%

 

Category Long Description: FIXED INCOME - CORPORATE BONDS
1,000,000.00 06050BAG6 BANK OF AMERICA CORP 2.1% 

SRN 30/APR/2012 USD1000  
SEMI-ANN. 2.100% 04/30/2012 

102.49 1,014,340.37 1,024,885.00
7,058.33

1,031,943.33

10,544.63 0.89%

1,244,000.00 17313UAA7 CITIGROUP INC 2.875% GTD BDS 
09/DEC/2011 USD1000   
SEMI-ANN. 2.875% 12/09/2011 

103.07 1,269,990.72 1,282,148.50
8,146.47

1,290,294.97

12,157.78 1.11%

1,000,000.00 17313UAE9 CITIGROUP INC 2.125% SRN 
30/APR/2012 USD1000       
SEMI-ANN. 2.125% 04/30/2012 

102.53 1,012,531.20 1,025,297.00
7,142.36

1,032,439.36

12,765.80 0.89%

1,500,000.00 17313YAB7 CITIGROUP INC 1.375% GTD 
05/MAY/2011 USD1000       
SEMI-ANN. 1.375% 05/05/2011 

100.91 1,508,173.10 1,513,591.50
6,645.83

1,520,237.33

5,418.40 1.30%

13,000,000.00 17313YAC5 CITIGROUP FUNDING INC 1.25% 
03/JUN/2011            
SEMI-ANN. 1.250% 06/03/2011 

100.67 13,087,327.78 13,087,327.78
39,722.22

13,127,050.00

0.00 11.27%

1,050,000.00 17313YAD3 CITIGROUP FUNDING FR BDS 
03/JUN/2011 USD           
QUARTERLY FLOATING 06/03/2011
 

100.12 1,050,708.12 1,051,258.95
1,276.40

1,052,535.35

550.83 0.90%

1,000,000.00 17313YAG6 CITIGROUP FUNDING INC 2.125% 
NTS 12/JUL/2012       

102.78 1,014,280.00 1,027,844.00 13,564.00 0.88%
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Account:    STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)
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
SEMI-ANN. 2.125% 07/12/2012 2,892.36

1,030,736.36

1,000,000.00 17313YAL5 CITIGROUP FUNDING INC 1.875% 
22/OCT/2012           
SEMI-ANN. 1.875% 10/22/2012 

102.45 1,003,311.33 1,024,466.00
6,718.75

1,031,184.75

21,154.67 0.89%

2,000,000.00 17314JAK9 CITIBANK N A 1.5% NTS 
12/JUL/2011 USD1000          
SEMI-ANN. 1.500% 07/12/2011 

101.15 2,016,740.92 2,022,960.00
4,083.33

2,027,043.33

6,219.08 1.74%

1,000,000.00 38146FAA9 GOLDMAN SACHS GROUP INC 
3.25% BDS 15/JUN/2012      
SEMI-ANN. 3.250% 06/15/2012 

104.56 1,034,708.90 1,045,612.00
6,861.11

1,052,473.11

10,903.10 0.90%

1,000,000.00 38146FAF8 GOLDMAN SACHS GROUP INC 
1.625% BDS 15/JUL/2011     
SEMI-ANN. 1.625% 07/15/2011 

101.16 1,009,727.91 1,011,573.00
2,076.39

1,013,649.39

1,845.09 0.87%

1,000,000.00 481247AD6 JPMORGAN CHASE & CO 2.625% 
NTS 01/DEC/2010 USD1000 
SEMI-ANN. 2.625% 12/01/2010 

100.65 1,005,495.95 1,006,512.00
6,562.50

1,013,074.50

1,016.05 0.87%

1,000,000.00 61757UAA8 MORGAN STANLEY & CO 
INTERNATIONAL 2.9% BDS         
SEMI-ANN. 2.900% 12/01/2010 

100.68 1,006,397.76 1,006,813.00
7,250.00

1,014,063.00

415.24 0.87%

775,000.00 69351CAA1 PNC FUNDING CORPORATION 
1.875% SRN 22/JUN/2011     
SEMI-ANN. 1.875% 06/22/2011 

101.41 784,279.28 785,963.15
2,785.16

788,748.31

1,683.87 0.68%

4,000,000.00 73278MAA1 POOLED FDG TR I 2.74% BDS 
15/FEB/2012 USD          
SEMI-ANN. 2.740% 02/15/2012 

102.77 4,116,690.56 4,110,660.00
4,871.11

4,115,531.11

(6,030.56) 3.53%

1,000,000.00 949744AA4 WELLS FARGO & CO 3.00% BDS 
09/DEC/2011 USD1000     
SEMI-ANN. 3.000% 12/09/2011 

103.25 1,025,777.52 1,032,501.00
6,833.33

1,039,334.33

6,723.48 0.89%

TOTAL: FIXED 
INCOME - 
CORPORATE 
BONDS

32,569,000.00 32,960,481.42
33,059,412.88

120,925.65
33,180,338.53

98,931.46 28.48%

 

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
5,000,000.00 038461AC3 AID-EGYPT 4.45% 15/SEP/2015                        

SEMI-ANN. 4.450% 09/15/2015 
112.75 5,652,661.67 5,637,400.00

102,597.22
5,739,997.22

(15,261.67) 4.93%
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Institutional Accounting Detailed Net Asset Valuation

Account:    STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)
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 - GOVERNMENT BONDS
500,000.00 912810DP0 UNITED STATES OF AMER TREAS 

BONDS 11.25%           
SEMI-ANN. 11.250% 02/15/2015 

143.84 690,359.88 719,179.50
2,598.51

721,778.01

28,819.62 0.62%

2,500,000.00 912828EM8 US TREAS NTS 04.500% 
15/NOV/2010                   
SEMI-ANN. 4.500% 11/15/2010 

100.88 2,522,057.48 2,522,057.48
33,322.01

2,555,379.49

0.00 2.19%

4,500,000.00 912828JJ0 UNITED STATES OF AMER TREAS 
NOTES 2.375% NTS       
SEMI-ANN. 2.375% 08/31/2010 

100.00 4,500,000.00 4,500,000.00
0.00

4,500,000.00

0.00 3.86%

500,000.00 912828JK7 UNITED STATES TREAS NTS 
3.125% 31/AUG/2013         
SEMI-ANN. 3.125% 08/31/2013 

107.23 520,963.03 536,172.00
43.16

536,215.16

15,208.97 0.46%

5,000,000.00 912828JL5 UNITED STATES TREAS NTS 
02.000% 30/SEP/2010        
SEMI-ANN. 2.000% 09/30/2010 

100.14 5,006,771.36 5,006,771.36
42,076.50

5,048,847.86

0.00 4.33%

2,500,000.00 912828JP6 UNITED STATES TREAS NTS 
1.500% 31/OCT/2010         
SEMI-ANN. 1.500% 10/31/2010 

100.21 2,505,235.06 2,505,235.06
12,635.87

2,517,870.93

0.00 2.16%

250,000.00 912828JW1 UNITED STATES TREAS NTS 
1.500% 31/DEC/2013         
SEMI-ANN. 1.500% 12/31/2013 

102.28 247,086.32 255,703.00
641.98

256,344.98

8,616.68 0.22%

1,000,000.00 912828JY7 UNITED STATES OF AMER TREAS 
NOTES 0.875% NTS       
SEMI-ANN. 0.875% 01/31/2011 

100.28 1,002,694.20 1,002,773.00
760.87

1,003,533.87

78.80 0.86%

1,000,000.00 912828KE9 UNITED STATES OF AMER TREAS 
NOTES 0.875% TRES      
SEMI-ANN. 0.875% 02/28/2011 

100.33 1,002,057.72 1,003,281.00
24.17

1,003,305.17

1,223.28 0.86%

3,500,000.00 912828KL3 UNITED STATES TREAS NTS 
0.875% 30/APR/2011         
SEMI-ANN. 0.875% 04/30/2011 

100.42 3,510,595.83 3,514,766.50
10,319.29

3,525,085.79

4,170.67 3.03%

1,000,000.00 912828KU3 UNITED STATES TREAS NTS 
0.875% 31/MAY/2011         
SEMI-ANN. 0.875% 05/31/2011 

100.47 1,002,578.71 1,004,688.00
2,235.05

1,006,923.05

2,109.29 0.86%

2,500,000.00 912828KV1 UNITED STATES TREAS NTS 
02.250% 31/MAY/2014        
SEMI-ANN. 2.250% 05/31/2014 

104.83 2,513,413.24 2,620,702.50
14,293.03

2,634,995.53

107,289.26 2.26%

1,000,000.00 912828LF5 UNITED STATES TREAS NTS 100.72 1,005,292.59 1,007,227.00 1,934.41 0.87%
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Institutional Accounting Detailed Net Asset Valuation

Account:    STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)
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 - GOVERNMENT BONDS
1.125% 30/JUN/2011         
SEMI-ANN. 1.125% 06/30/2011 

1,925.95
1,009,152.95

500,000.00 912828LS7 UNITED STATES TREAS NTS 
2.375% 31/OCT/2014         
SEMI-ANN. 2.375% 10/31/2014 

105.17 502,198.14 525,859.50
4,001.36

529,860.86

23,661.36 0.45%

1,000,000.00 912828LV0 UNITED STATES TREAS NTS 1% 
31/AUG/2011             
SEMI-ANN. 1.000% 08/31/2011 

100.70 1,003,993.66 1,006,953.00
27.62

1,006,980.62

2,959.34 0.86%

1,000,000.00 912828MJ6 UNITED STATES TREAS NTS 
0.875% 31/JAN/2012         
SEMI-ANN. 0.875% 01/31/2012 

100.68 999,058.56 1,006,836.00
760.87

1,007,596.87

7,777.44 0.86%

1,000,000.00 912828NB2 UNITED STATES TREAS NTS 1.00% 
30/APR/2012          
SEMI-ANN. 1.000% 04/30/2012 

100.92 998,007.12 1,009,180.00
3,369.57

1,012,549.57

11,172.88 0.87%

TOTAL: FIXED 
INCOME - 
GOVERNMENT 
BONDS

34,250,000.00 35,185,024.57
35,384,784.90

231,633.03
35,616,417.93

199,760.33 30.57%

 

Category Long Description: FIXED INCOME - MORTGAGE BACKED SECURITIES
1,657,883.46 36200NTC5 GNMA I MORTPASS 4.5% 

15/JUN/2019 SF PN# 605447     
MONTHLY 4.500% 06/15/2019 

107.39 1,754,771.69 1,780,472.35
6,217.06

1,786,689.41

25,700.66 1.53%

1,366,406.85 36202FAE6 GNMA II MORTPASS 4.5% 
20/AUG/2024 SF PN# 004505    
MONTHLY 4.500% 08/20/2024 

106.47 1,429,731.22 1,454,853.96
5,124.03

1,459,977.99

25,122.74 1.25%

1,396,742.68 36202FBR6 GNMA II MORTPASS 4.5% 
20/OCT/2024 SF PN# 004548    
MONTHLY 4.500% 10/20/2024 

106.47 1,461,460.46 1,487,153.41
5,237.79

1,492,391.20

25,692.95 1.28%

4,899,568.15 36202FFH4 GNMA II MORTPASS 4.5% 
20/APR/2025 SF PN# 004668    
MONTHLY 4.500% 04/20/2025 

106.54 5,163,359.45 5,219,948.27
18,373.38

5,238,321.65

56,588.82 4.50%

9,810.72 36207KD64 GNMA I MORTPASS 6% 
15/OCT/2013 SF PN# 434025       
MONTHLY 6.000% 10/15/2013 

108.02 10,206.34 10,597.20
49.05

10,646.25

390.86 0.01%

1,798,246.56 3620A3Q31 GNMA I MORTPASS 4.5% 
15/AUG/2024 SF PN# 717874     
MONTHLY 4.500% 08/15/2024 

106.88 1,877,389.11 1,921,942.11
6,743.42

1,928,685.53

44,553.00 1.66%
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Institutional Accounting Detailed Net Asset Valuation

Account:    STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)
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 - MORTGAGE BACKED SECURITIES
1,587,037.84 3620A6FL6 GNMA I MORTPASS 4.5% 

15/AUG/2024 SF PN# 720271     
MONTHLY 4.500% 08/15/2024 

106.88 1,658,850.43 1,696,205.03
5,951.39

1,702,156.42

37,354.60 1.46%

597,360.43 36241KZ76 GNMA I MORTPASS 5.5% 
15/FEB/2024 JP PN# 782566     
MONTHLY 5.500% 02/15/2024 

108.05 639,734.29 645,435.73
2,737.90

648,173.63

5,701.44 0.56%

543,599.41 36290TK65 GNMA I MORTPASS 5% 
15/DEC/2035 SF PN# 616917       
MONTHLY 5.000% 12/15/2035 

108.03 584,896.86 587,234.05
2,265.00

589,499.05

2,337.19 0.51%

10,780.80 36294XCP9 GNMA I MORTPASS 5% 
15/SEP/2022 SF PN# 662578       
MONTHLY 5.000% 09/15/2022 

107.06 11,320.35 11,542.00
44.92

11,586.92

221.65 0.01%

1,886,085.42 36297KGS4 GNMA I MORTPASS 5% 
15/OCT/2039 SF PN# 714009       
MONTHLY 5.000% 10/15/2039 

107.65 1,977,504.77 2,030,408.37
7,858.69

2,038,267.06

52,903.60 1.75%

TOTAL: FIXED 
INCOME - 
MORTGAGE 
BACKED 
SECURITIES

15,753,522.32 16,569,224.97
16,845,792.48

60,602.63
16,906,395.11

276,567.51 14.51%

 

Category Long Description: MISCELLANEOUS - CURRENCIES
(5,287,000.80) CASH USD 

 
1.00 (5,287,000.80) (5,287,000.80)

0.00
(5,287,000.80)

0.00 (4.54%)

TOTAL: 
MISCELLANEOUS 
- CURRENCIES

(5,287,000.80) (5,287,000.80)
(5,287,000.80)

0.00
(5,287,000.80)

0.00 (4.54%)

 

Category Long Description: MISCELLANEOUS - OTHER
 EXPENSE INVESTMENT MGT FEE 

 
 (5,936.79) 0.00

(5,936.79)
(5,936.79)

 (0.01%)

TOTAL: 
MISCELLANEOUS 
- OTHER

 (5,936.79)
0.00

(5,936.79)
(5,936.79)

 (0.01%)

 

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT
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Account:    STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)
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 - CERTIFICATE OF DEPOSIT
245,000.00 781862N FDIC ALLIANCE BANK OF ARIZONA 

CD 0.88% 02/SEP/2010 
 

100.00 245,000.00 245,000.00
0.00

245,000.00

0.00 0.21%

245,000.00 784885N FDIC MARSHALL & ILSLEY BANK 
0.85% 30/APR/2011      
 

100.00 245,000.00 245,000.00
171.16

245,171.16

0.00 0.21%

245,362.47 786765N FDIC METRO PHOENIX BANK CD 
1.25% 30/AUG/2011       
 

100.00 245,362.47 245,362.47
17.04

245,379.51

0.00 0.21%

7,500,000.00 938554N FDIC - US BANK CD 0.38% 
31/MAR/2011                
 

100.00 7,500,000.00 7,500,000.00
10,216.32

7,510,216.32

0.00 6.45%

245,000.00 942831N FDIC METRO PHEONIX BANK CD 
0.6% 30/AUG/2010        
 

100.00 245,000.00 245,000.00
0.00

245,000.00

0.00 0.21%

245,000.00 942832N FDIC PINNACLE BANK CD 1.244% 
28/NOV/2010           
 

100.00 245,000.00 245,000.00
768.21

245,768.21

0.00 0.21%

245,100.68 946033N FDIC SOUTHERN 0.75% 
28/DEC/2010                    
 

100.00 245,100.68 245,100.68
312.25

245,412.93

0.00 0.21%

245,070.48 946035N FDIC TUCSON 0.50% 29/SEP/2010                      
 

100.00 245,070.48 245,070.48
208.14

245,278.62

0.00 0.21%

245,000.00 946036N FDIC REPUBLIC 0.83% 
28/DEC/2010                    
 

100.00 245,000.00 245,000.00
345.42

245,345.42

0.00 0.21%

245,000.00 946037N FDIC WEST 1.50% 01/JUL/2011                        
 

100.00 245,000.00 245,000.00
624.25

245,624.25

0.00 0.21%

245,000.00 946038N FDIC NATL BANK OF AZ 0.50% 
29/DEC/2010             
 

100.00 245,000.00 245,000.00
204.73

245,204.73

0.00 0.21%

245,000.00 946040N FDIC BNC 1.0% 02/JUL/2011                          
 

100.00 245,000.00 245,000.00
409.45

245,409.45

0.00 0.21%

TOTAL: SHORT 
TERM 10,195,533.63 10,195,533.63 10,195,533.63 0.00 8.76%
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Institutional Accounting Detailed Net Asset Valuation

Account:    STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)
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 - CERTIFICATE OF DEPOSIT
INVESTMENTS - 
CERTIFICATE OF 
DEPOSIT

13,276.97
10,208,810.60

 

Category Long Description: 
0.00  Net Capital Payable 

 
0.00 (313,303.97) (313,303.97)

0.00
(313,303.97)

0.00 (0.27%)

0.00  Net Capital Receivable 
 

0.00 313,286.47 313,286.47
0.00

313,286.47

0.00 0.27%

0.00  Net Income Payable 
 

0.00 (29,458.28) 0.00
(29,458.28)
(29,458.28)

0.00 (0.03%)

0.00  Net Income Receivable 
 

0.00 29,458.28 0.00
29,458.28
29,458.28

0.00 0.03%

TOTAL: 0.00 (17.50)
(17.50)

0.00
(17.50)

0.00 (0.00%)

 

Grand Total 107,678,887.92 115,138,232.32
116,054,748.40

460,402.14
116,515,150.54

910,579.29 100.00%
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End of Report 
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