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As of: 31-Jan-2010

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
130,000,000.00 89699M670 BANK OF AMERICA 2/1 .11%                           

 
1.00 130,000,000.00 130,000,000.00

1,191.67
130,001,191.67

0.00 8.02%

TOTAL: CASH 
EQUIVALENTS - 
MISCELLANEOUS

130,000,000.00 130,000,000.00
130,000,000.00

1,191.67
130,001,191.67

0.00 8.02%

 

Category Long Description: CASH EQUIVALENTS - REPURCHASE AGREEMENTS
300,000,000.00 15199S081 TRI PARTY REPO DEUTSCHE BANK 0.10% 12/FEB/2010     

 
100.00 300,000,000.00 300,000,000.00

5,833.33
300,005,833.33

0.00 18.51%

300,000,000.00 17399E409 TRI-PARTY REPO CITIGROUP 0.11% 11/FEB/2010         
 

100.00 300,000,000.00 300,000,000.00
3,666.67

300,003,666.67

0.00 18.50%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

600,000,000.00 600,000,000.00
600,000,000.00

9,500.00
600,009,500.00

0.00 37.01%

 

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 
100.00 22,469,388.70 22,469,388.70

20,769.40
22,490,158.10

0.00 1.39%

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

99.91 2,497,819.78 2,497,819.78
121.10

2,497,940.88

0.00 0.15%

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

100.06 10,000,000.00 10,005,830.00
9,833.36

10,015,663.36

5,830.00 0.62%

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

100.10 5,000,000.00 5,005,075.00
9,045.29

5,014,120.29

5,075.00 0.31%

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

100.05 14,989,688.32 15,008,055.00
1,740.10

15,009,795.10

18,366.68 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
8,267.93

21,378,267.93

0.00 1.32%

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

98.52 10,000,000.00 9,851,650.00
2,154.73

9,853,804.73

(148,350.00) 0.61%

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

100.05 10,000,000.00 10,004,650.00
3,311.50

4,650.00 0.62%
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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 - CORPORATE BONDS
10,007,961.50

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

100.04 7,364,910.06 7,364,834.37
3,078.58

7,367,912.95

(75.69) 0.45%

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

100.03 40,000,000.00 40,010,360.00
29,428.90

40,039,788.90

10,360.00 2.47%

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

97.92 14,713,494.31 14,442,492.00
11,135.14

14,453,627.14

(271,002.31) 0.89%

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

102.70 10,257,698.64 10,270,460.00
164,364.64

10,434,824.64

12,761.36 0.64%

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

100.01 2,999,560.11 3,000,288.00
150.00

3,000,438.00

727.89 0.19%

6,715,000.00 94974BEK2 WELLS FARGO & CO FRN SNR MTN 20/AUG/2010 
USD1000   
QUARTERLY FLOATING 08/20/2010 

100.10 6,723,162.32 6,721,775.44
6,659.30

6,728,434.74

(1,386.88) 0.42%

TOTAL: FIXED 
INCOME - 
CORPORATE 
BONDS

178,167,000.00 178,385,722.24
178,022,678.29

270,059.97
178,292,738.26

(363,043.95) 11.00%

 

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 4,996,194.82 4,996,515.00

1,796.94
4,998,311.94

320.18 0.31%

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

100.00 7,800,857.54 7,799,922.00
946.65

7,800,868.65

(935.54) 0.48%

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

100.01 22,001,555.88 22,001,232.00
920.52

22,002,152.52

(323.88) 1.36%

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

99.90 34,996,392.89 34,963,565.00
1,172.78

34,964,737.78

(32,827.89) 2.16%

10,000,000.00 31331Y7D6 FEDERAL FARM CR BKS CONS CONS BD FLT 10            
25/MAR/2010                                        

100.01 10,000,578.50 10,000,578.50
429.00

10,001,007.50

0.00 0.62%

23,000,000.00 313397WQ0 FEDL HOME LN MTG CORP DISC NT MATURES 
10/MAY/2010  
SEMI-ANN. 0.000% 05/10/2010 

99.98 22,990,608.24 22,994,365.00
0.00

22,994,365.00

3,756.76 1.42%

 
D-024-041-858 26-Mar-2010 11:03:33



Detailed Net Asset Valuation LGIP Pool 5

Page 3 of 7

As of: 31-Jan-2010

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 - GOVERNMENT BONDS
3,500,000.00 3133XCA78 FEDERAL HOME LOAN BANKS 4.57% DEB 07/JUL/2010      

SEMI-ANN. 4.570% 07/07/2010 
101.91 3,564,895.22 3,566,899.00

11,046.27
3,577,945.27

2,003.78 0.22%

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

102.48 11,529,583.57 11,682,446.40
204,066.30

11,886,512.70

152,862.83 0.73%

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

100.02 9,341,609.47 9,341,609.47
96,173.62

9,437,783.09

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 

100.00 50,000,000.00 50,000,000.00
0.05

50,000,000.05

0.00 3.08%

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

100.16 5,001,616.40 5,007,825.00
3,041.21

5,010,866.21

6,208.60 0.31%

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

99.97 20,987,627.50 20,994,687.00
0.00

20,994,687.00

7,059.50 1.29%

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

100.00 49,997,708.31 49,997,708.31
0.00

49,997,708.31

0.00 3.08%

15,900,000.00 459053TF1 INTL BK FOR RECON &DEV DISC NT MATURES 
18/FEB/2010 
 

100.00 15,899,474.43 15,899,474.43
0.00

15,899,474.43

0.00 0.98%

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

99.99 47,995,000.00 47,995,000.00
0.00

47,995,000.00

0.00 2.96%

50,000,000.00 459053VH4 INTL BK FOR RECON &DEV DISC NT MATURES 
09/APR/2010 
0.000% 04/09/2010 

99.98 49,990,694.47 49,990,694.47
0.00

49,990,694.47

0.00 3.08%

50,000,000.00 459053WM2 INTL BK FOR RECON &DEV DISC NT MATURES 
07/MAY/2010 
0.000% 05/07/2010 

99.98 49,982,696.77 49,988,100.00
0.00

49,988,100.00

5,403.23 3.08%

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

100.15 36,603,920.96 36,603,920.96
380,008.83

36,983,929.79

0.00 2.28%

TOTAL: FIXED 
INCOME - 
GOVERNMENT 
BONDS

453,490,000.00 453,681,014.97
453,824,542.54

699,602.17
454,524,144.71

143,527.57 28.04%

 

Category Long Description: MISCELLANEOUS - CURRENCIES
170.98 CASH USD 

 
1.00 170.98 170.98

0.00
0.00 0.00%
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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 - CURRENCIES
170.98

TOTAL: 
MISCELLANEOUS 
- CURRENCIES

170.98 170.98
170.98

0.00
170.98

0.00 0.00%

 

Category Long Description: MISCELLANEOUS - OTHER
 EXPENSE INVESTMENT MGT FEE 

 
 (558,777.81) 0.00

(558,777.81)
(558,777.81)

 (0.03%)

 EXPENSE MANAGEMENT FEES 
 

 (21,123.78) 0.00
(21,123.78)
(21,123.78)

 (0.00%)

TOTAL: 
MISCELLANEOUS 
- OTHER

 (579,901.59)
0.00

(579,901.59)
(579,901.59)

 (0.04%)

 

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%     
 

99.99 19,998,655.28 19,998,655.28
0.00

19,998,655.28

0.00 1.23%

15,000,000.00 2284K1C19 CROWN POINT CAP CO. CORPORATE COMMERCIAL 
PAPER     
0.000% 03/01/2010 

99.97 14,995,566.64 14,995,566.64
0.00

14,995,566.64

0.00 0.92%

10,000,000.00 2284K1D59 CROWN POINT CAP CO. CORPORATE COMMERCIAL 
PAPER     
0.000% 04/05/2010 

99.93 9,992,898.54 9,992,898.54
0.00

9,992,898.54

0.00 0.62%

14,200,000.00 3024A7B33 FCAR OWNER TRUST CORPORATE COMMERCIAL 
PAPER        
DISCOUNT DTD 04/DEC/2009 DUE 03/FEB/2010 .53%     
 

100.00 14,199,723.89 14,199,723.89
0.00

14,199,723.89

0.00 0.88%

15,000,000.00 3024A7C57 FCAR OWNER TRUST CORPORATE COMMERCIAL 
PAPER        
0.000% 03/05/2010 

99.97 14,996,000.00 14,996,000.00
0.00

14,996,000.00

0.00 0.92%

10,000,000.00 49833MDL2 KITTYHAWK FUNDING CORPORATE COMMERCIAL 
PAPER       
0.000% 04/20/2010 

99.96 9,996,271.76 9,996,271.76
0.00

9,996,271.76

0.00 0.62%

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

99.97 14,993,554.01 14,995,026.00
0.00

14,995,026.00

1,471.99 0.92%

10,000,000.00 92646LBH2 VICTORY RECEIVABLES                                
 

99.99 9,999,333.36 9,999,333.36
0.00

9,999,333.36

0.00 0.62%
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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: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
10,000,000.00 92646LBQ2 VICTORY RECEIVABLES CORPORATE COMMERCIAL 

PAPER     
0.000% 02/24/2010 

99.99 9,998,977.77 9,998,977.77
0.00

9,998,977.77

0.00 0.62%

15,000,000.00 933781P SURREY FUNDING ZERO 07/JUL/2010                    
0.000% 07/07/2010 

99.76 14,982,550.34 14,963,827.50
0.00

14,963,827.50

(18,722.84) 0.92%

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

134,200,000.00 134,153,531.59
134,136,280.74

0.00
134,136,280.74

(17,250.85) 8.27%

 

Category Long Description: SHORT TERM INVESTMENTS - DISCOUNTED NOTES
50,000,000.00 313397UW9 FEDL HOME LN MTG CORP DISC NT MATURES 

29/MAR/2010  
0.000% 03/29/2010 

99.99 49,992,844.50 49,992,844.50
0.00

49,992,844.50

0.00 3.08%

50,000,000.00 313589VD2 FEDERAL NATL MTG ASSN DISC NT MATURES 
05/APR/2010  
0.000% 04/05/2010 

99.98 49,991,250.03 49,991,250.03
0.00

49,991,250.03

0.00 3.08%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
DISCOUNTED 
NOTES

100,000,000.00 99,984,094.53
99,984,094.53

0.00
99,984,094.53

0.00 6.17%

 

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
25,000,000.00 912795T68 UNITED STATES TREAS BILLS DT                       

0.000% 03/11/2010 
99.99 24,997,899.17 24,997,899.17

0.00
24,997,899.17

0.00 1.54%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
TREASURY BILLS

25,000,000.00 24,997,899.17
24,997,899.17

0.00
24,997,899.17

0.00 1.54%

 

Category Long Description: 
0.00  Net Income Payable 

 
0.00 (193,139.60) 0.00

(193,139.60)
(193,139.60)

0.00 (0.01%)

0.00  Net Income Receivable 
 

0.00 39,962.33 0.00
39,962.33
39,962.33

0.00 0.00%

TOTAL: 0.00 (153,177.27)
0.00

(153,177.27)
(153,177.27)

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: 
 

Grand Total 1,620,857,170.98 1,620,469,354.62
1,620,965,666.25

247,274.95
1,621,212,941.20

(236,767.23) 100.00%
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