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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
300,000,000.00 07299M692 TRI-PARTY REPO CITIGROUP GLOBAL 

MARKETS 0.12%      
0.120% 03/15/2010 

100.00 300,000,000.00 300,000,000.00
13,000.00

300,013,000.00

0.00 13.72%

60,000,000.00 07299M882 TRI-PARTY REPO CITIGROUP 0.13% 
15/MAR/2010         
 

100.00 60,000,000.00 60,000,000.00
450.00

60,000,450.00

0.00 2.74%

899,111,345.74 15199S131 TRI-PARTY REPO DEUTSCHE BANK 
0.105% 01/MAR/2010    
 

100.00 899,111,345.74 899,111,345.74
7,867.22

899,119,212.96

0.00 41.10%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

1,259,111,345.74 1,259,111,345.74
1,259,111,345.74

21,317.22
1,259,132,662.96

0.00 57.56%

 

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

AGENCY SHARES          
 

100.00 0.01 0.01
0.00
0.01

0.00 0.00%

TOTAL: CASH 
EQUIVALENTS - 
STIF

0.01 0.01
0.01
0.00
0.01

0.00 0.00%

 

Category Long Description: FIXED INCOME - CORPORATE BONDS
32,500,000.00 17314AAA0 CITIGROUP FUNDING FR GTD MTN 

30/JUL/2010 USD       
QUARTERLY FLOATING 07/30/2010 

100.08 32,524,620.70 32,525,382.50
9,760.16

32,535,142.66

761.80 1.49%

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

101.82 20,340,121.47 20,365,000.00
128,333.33

20,493,333.33

24,878.53 0.94%

TOTAL: FIXED 
INCOME - 
CORPORATE 
BONDS

52,500,000.00 52,864,742.17
52,890,382.50

138,093.49
53,028,475.99

25,640.33 2.42%

 

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
50,000,000.00 912828DR8 US TREAS NTS 04.000% 15/APR/2010                   

SEMI-ANN. 4.000% 04/15/2010 
100.47 50,236,318.18 50,236,318.18

752,747.25
50,989,065.43

0.00 2.33%

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

100.78 50,388,454.75 50,388,454.75
567,334.25

0.00 2.33%
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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
50,955,789.00

50,000,000.00 912828DZ0 US TREAS NTS 03.875% 15/JUL/2010                   
SEMI-ANN. 3.875% 07/15/2010 

101.40 50,708,970.32 50,701,150.00
240,849.45

50,941,999.45

(7,820.32) 2.33%

10,000,000.00 912828EG1 US TREAS NTS 03.875% 15/SEP/2010                   
SEMI-ANN. 3.875% 09/15/2010 

101.98 10,198,312.58 10,197,660.00
178,763.81

10,376,423.81

(652.58) 0.47%

150,000,000.00 912828JF8 UNITED STATES OF AMER TREAS 
BONDS 2.75% BDS        
SEMI-ANN. 2.750% 07/31/2010 

101.08 151,606,579.97 151,617,150.00
330,455.80

151,947,605.80

10,570.03 6.95%

25,000,000.00 912828JJ0 UNITED STATES OF AMER TREAS 
NOTES 2.375% NTS       
SEMI-ANN. 2.375% 08/31/2010 

101.08 25,273,912.01 25,269,525.00
1,613.45

25,271,138.45

(4,387.01) 1.16%

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

101.04 25,260,955.27 25,258,800.00
208,791.21

25,467,591.21

(2,155.27) 1.16%

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

100.83 25,211,420.37 25,208,000.00
125,345.30

25,333,345.30

(3,420.37) 1.16%

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

100.73 50,367,865.68 50,365,250.00
156,250.00

50,521,500.00

(2,615.68) 2.31%

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

100.51 25,123,273.36 25,126,950.00
17,524.17

25,144,474.17

3,676.64 1.15%

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

100.56 25,121,474.93 25,140,625.00
73,118.09

25,213,743.09

19,150.07 1.15%

TOTAL: FIXED 
INCOME - 
GOVERNMENT 
BONDS

485,000,000.00 489,497,537.42
489,509,882.93

2,652,792.78
492,162,675.71

12,345.51 22.50%

 

Category Long Description: MISCELLANEOUS - CURRENCIES
10,396,904.29 CASH USD 

 
1.00 10,396,904.29 10,396,904.29

0.00
10,396,904.29

0.00 0.48%

TOTAL: 
MISCELLANEOUS 
- CURRENCIES

10,396,904.29 10,396,904.29
10,396,904.29

0.00
10,396,904.29

0.00 0.48%
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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
 

Category Long Description: MISCELLANEOUS - OTHER
 EXPENSE INVESTMENT MGT FEE 

 
 (106,799.91) 0.00

(106,799.91)
(106,799.91)

 (0.00%)

TOTAL: 
MISCELLANEOUS 
- OTHER

 (106,799.91)
0.00

(106,799.91)
(106,799.91)

 (0.00%)

 

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                           
 

99.96 39,969,042.34 39,984,400.00
0.00

39,984,400.00

15,357.66 1.83%

50,000,000.00 912795T68 UNITED STATES TREAS BILLS DT                       
0.000% 03/11/2010 

100.00 49,999,291.65 49,999,291.65
0.00

49,999,291.65

0.00 2.29%

50,000,000.00 912795T84 UNITED STATES TREAS BILLS DT                       
0.000% 03/25/2010 

100.00 49,998,500.00 49,998,500.00
0.00

49,998,500.00

0.00 2.29%

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

99.99 49,994,979.89 49,994,979.89
0.00

49,994,979.89

0.00 2.29%

50,000,000.00 912795UR0 UNITED STATES TREAS BILLS ZCP 
20/MAY/2010          
0.000% 05/20/2010 

99.98 49,989,098.05 49,989,098.05
0.00

49,989,098.05

0.00 2.29%

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

99.91 32,953,368.04 32,970,300.00
0.00

32,970,300.00

16,931.96 1.51%

100,000,000.00 933638D UNITED STATES ZERO ZCP 10/JUN/2010                 
0.000% 06/10/2010 

99.96 99,967,953.21 99,963,500.00
0.00

99,963,500.00

(4,453.21) 4.57%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
TREASURY BILLS

373,000,000.00 372,872,233.18
372,900,069.59

0.00
372,900,069.59

27,836.41 17.05%

 

Category Long Description: 
0.00  Net Income Payable 

 
0.00 (145,700.73) 0.00

(145,700.73)
(145,700.73)

0.00 (0.01%)
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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: 
0.00  Net Income Receivable 

 
0.00 25,148.58 0.00

25,148.58
25,148.58

0.00 0.00%

TOTAL: 0.00 (120,552.15)
0.00

(120,552.15)
(120,552.15)

0.00 (0.01%)

 

Grand Total 2,180,008,250.04 2,184,515,410.75
2,184,808,585.06

2,584,851.43
2,187,393,436.49

65,822.25 100.00%
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End of Report 
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