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As of: 31-Mar-2010

Institutional Accounting Detailed Net Asset Valuation

Account:    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 - REPURCHASE AGREEMENTS
14,037,743.84 06099QC66 TRI-PARTY REPO BANK OF AMERICA 

0.02% 01/APR/2010   
0.020% 04/01/2010 

100.00 14,037,743.84 14,037,743.84
7.80

14,037,751.64

0.00 0.92%

100,000,000.00 15199S156 TRI-PARTY REPO DEUTSCHE BANK 
0.12% 08/APR/2010     
0.120% 04/08/2010 

100.00 100,000,000.00 100,000,000.00
2,000.00

100,002,000.00

0.00 6.57%

250,004,166.68 46999W014 TRI-PARTY REPO JP MORGAN 0.30% 
03/MAY/2010         
 

100.00 250,004,166.68 250,004,166.68
2,083.37

250,006,250.05

0.00 16.41%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

364,041,910.52 364,041,910.52
364,041,910.52

4,091.17
364,046,001.69

0.00 23.90%

 

Category Long Description: FIXED INCOME - CORPORATE BONDS
2,500,000.00 02580EBS1 AMERICAN EXPRESS BK FSB MTN VR                     

26/APR/2007-26/APR/2010                           
 

99.97 2,499,351.13 2,499,351.13
127.58

2,499,478.71

0.00 0.16%

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

100.04 10,000,000.00 10,004,160.00
5,133.35

10,009,293.35

4,160.00 0.66%

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

100.00 5,000,000.00 5,000,000.00
5,407.64

5,005,407.64

0.00 0.33%

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

100.01 14,993,375.53 15,001,020.00
9,637.49

15,010,657.49

7,644.47 0.99%

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

98.55 10,000,000.00 9,855,170.00
8,208.48

9,863,378.48

(144,830.00) 0.65%

10,000,000.00 38141ELE7 GOLDMAN SACHS GROUP INC 0% MTN 
28/JUN/2010 USD1000 
QUARTERLY FLOATING 06/28/2010 

100.00 10,000,000.00 10,000,000.00
323.18

10,000,323.18

0.00 0.66%

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

100.02 7,363,628.63 7,363,628.63
1,102.16

7,364,730.79

0.00 0.48%

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

100.00 40,000,000.00 40,000,000.00
16,683.26

40,016,683.26

0.00 2.63%

9,750,000.00 59018YE72 MERRILL LYNCH & CO INC FLTG RATE 
NTS 05/JUN/2012   

98.11 9,727,507.40 9,565,530.00 (161,977.40) 0.63%
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Institutional Accounting Detailed Net Asset Valuation

Account:     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
QUARTERLY FLOATING 06/05/2012
 

3,524.18
9,569,054.18

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

101.23 10,123,147.96 10,123,147.96
306,975.14

10,430,123.10

0.00 0.68%

3,000,000.00 92976WBF2 WACHOVIA CORP GLOBAL MTN SR NT 
FLOAT 10            
QUARTERLY FLOATING 07/26/2010 

100.01 2,999,708.26 3,000,186.00
1,759.16

3,001,945.16

477.74 0.20%

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

100.09 6,720,754.53 6,721,103.94
3,340.25

6,724,444.19

349.41 0.44%

TOTAL: FIXED 
INCOME - 
CORPORATE 
BONDS

129,327,000.00 129,427,473.44
129,133,297.66

362,221.87
129,495,519.53

(294,175.78) 8.50%

 

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 4,996,809.95 4,996,705.00
891.14

4,997,596.14

(104.95) 0.33%

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

99.98 7,800,618.88 7,798,471.20
931.95

7,799,403.15

(2,147.68) 0.51%

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

100.00 22,000,904.87 22,000,904.87
976.25

22,001,881.12

0.00 1.44%

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

99.73 34,996,676.09 34,906,900.00
1,261.47

34,908,161.47

(89,776.09) 2.29%

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 22,996,262.44 22,996,262.44
0.00

22,996,262.44

0.00 1.51%

3,500,000.00 3133XCA78 FEDERAL HOME LOAN BANKS 4.57% DEB 
07/JUL/2010      
SEMI-ANN. 4.570% 07/07/2010 

101.15 3,540,351.52 3,540,267.50
37,115.47

3,577,382.97

(84.02) 0.23%

4,400,000.00 3133XCUR2 FEDERAL HOME LOAN BANKS 4.5% MTG 
BDS 10/SEP/2010   
SEMI-ANN. 4.500% 09/10/2010 

101.84 4,436,848.46 4,481,004.00
11,836.96

4,492,840.96

44,155.54 0.29%

50,000,000.00 3133XTLZ7 FEDERAL HOME LOAN BANKS CONS BD 
FLT 10 29/APR/2010 
 

100.00 50,000,000.00 50,000,000.00
0.93

0.00 3.28%
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As of: 31-Mar-2010
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Account:    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
50,000,000.93

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

100.02 5,000,940.13 5,000,940.13
7,417.58

5,008,357.71

0.00 0.33%

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

99.98 20,994,855.00 20,994,855.00
0.00

20,994,855.00

0.00 1.38%

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

100.00 49,998,888.92 49,998,888.92
0.00

49,998,888.92

0.00 3.28%

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

99.99 49,993,443.03 49,993,443.03
0.00

49,993,443.03

0.00 3.28%

35,000,000.00 459053WR1 INTL BK FOR RECON &DEV DISC NT 
MATURES 11/MAY/2010 
0.000% 05/11/2010 

99.98 34,993,000.00 34,993,000.00
0.00

34,993,000.00

0.00 2.30%

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

100.01 36,554,212.57 36,554,212.57
442,446.17

36,996,658.74

0.00 2.43%

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

101.08 50,538,514.49 50,539,050.00
406,767.96

50,945,817.96

535.51 3.34%

50,000,000.00 912828ED8 US TREAS NTS 04.125% 15/AUG/2010                   
SEMI-ANN. 4.125% 08/15/2010 

101.46 50,740,625.07 50,732,400.00
256,388.12

50,988,788.12

(8,225.07) 3.35%

50,000,000.00 912828JC5 UNITED STATES TREAS NTS 
2.875%30/JUN/2010          
SEMI-ANN. 2.875% 06/30/2010 

100.67 50,341,393.32 50,334,000.00
361,360.50

50,695,360.50

(7,393.32) 3.33%

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

100.70 25,181,488.91 25,173,825.00
157,458.56

25,331,283.56

(7,663.91) 1.66%

25,000,000.00 912828JV3 UNITED STATES TREAS NTS 0.875% 
31/DEC/2010         
SEMI-ANN. 0.875% 12/31/2010 

100.39 25,102,057.08 25,097,650.00
54,989.64

25,152,639.64

(4,407.08) 1.65%

TOTAL: FIXED 
INCOME - 
GOVERNMENT 
BONDS

548,250,000.00 550,207,890.73
550,132,779.66

1,739,842.70
551,872,622.36

(75,111.07) 36.23%

 

Category Long Description: MISCELLANEOUS - CURRENCIES
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Account:     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
25,000,000.48 CASH USD 

 
1.00 25,000,000.48 25,000,000.48

0.00
25,000,000.48

0.00 1.64%

TOTAL: 
MISCELLANEOUS 
- CURRENCIES

25,000,000.48 25,000,000.48
25,000,000.48

0.00
25,000,000.48

0.00 1.64%

 

Category Long Description: MISCELLANEOUS - OTHER
 EXPENSE INVESTMENT MGT FEE 

 
 (157,218.66) 0.00

(157,218.66)
(157,218.66)

 (0.01%)

TOTAL: 
MISCELLANEOUS 
- OTHER

 (157,218.66)
0.00

(157,218.66)
(157,218.66)

 (0.01%)

 

Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
1,200,000.00 18885KD79 CLIPPER RECEIVABLES CO CORPORATE 

COMMERCIAL PAPER  
0.000% 04/07/2010 

100.00 1,199,960.01 1,199,960.01
0.00

1,199,960.01

0.00 0.08%

12,200,000.00 18885KDK0 CLIPPER RECEIVABLES CO CORPORATE 
COMMERCIAL PAPER  
0.000% 04/19/2010 

99.99 12,198,993.53 12,198,993.53
0.00

12,198,993.53

0.00 0.80%

2,035,000.00 18885KDN4 CLIPPER RECEIVABLES CO CORPORATE 
COMMERCIAL PAPER  
0.000% 04/22/2010 

99.99 2,034,786.33 2,034,786.33
0.00

2,034,786.33

0.00 0.13%

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

100.00 9,999,549.10 9,999,549.10
0.00

9,999,549.10

0.00 0.66%

15,000,000.00 2284K1E33 CROWN POINT CAP CO. CORPORATE 
COMMERCIAL PAPER     
0.000% 05/03/2010 

99.97 14,995,333.28 14,995,333.28
0.00

14,995,333.28

0.00 0.98%

25,327,000.00 3024A7D56 FCAR OWNER TRUST CORPORATE 
COMMERCIAL PAPER        
0.000% 04/05/2010 

100.00 25,326,251.30 25,326,251.30
0.00

25,326,251.30

0.00 1.66%

9,945,000.00 38102KD66 GOLDEN FUNDING CORP ZCP 
06/APR/2010                
0.000% 04/06/2010 

100.00 9,944,585.63 9,944,585.63
0.00

9,944,585.63

0.00 0.65%

15,000,000.00 38362WD99 GOVCO, LLC. CORPORATE 
COMMERCIAL PAPER DISCOUNT    

100.00 14,999,400.00 14,999,400.00
0.00

0.00 0.98%
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Account:     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)
0.000% 04/09/2010 14,999,400.00

8,880,000.00 38362WEH0 GOVCO INC DISCOUNTED                               
0.000% 05/17/2010 

99.97 8,877,617.20 8,877,617.20
0.00

8,877,617.20

0.00 0.58%

20,000,000.00 45920GD52 INTL BUS MACH CORP CORPORATE 
COMMERCIAL PAPER      
0.000% 04/05/2010 

100.00 19,999,666.66 19,999,666.66
0.00

19,999,666.66

0.00 1.31%

15,000,000.00 47816GE39 JOHNSON & JOHNSON CORPORATE 
COMMERCIAL PAPER       
0.000% 05/03/2010 

99.99 14,997,758.56 14,997,758.56
0.00

14,997,758.56

0.00 0.98%

2,000,000.00 49833MD16 KITTYHAWK FNDG                                     
0.000% 04/01/2010 

100.00 2,000,000.00 2,000,000.00
0.00

2,000,000.00

0.00 0.13%

5,000,000.00 49833MDF5 KITTYHAWK FUNDING CORPORATE 
COMMERCIAL PAPER       
0.000% 04/15/2010 

99.99 4,999,708.31 4,999,708.31
0.00

4,999,708.31

0.00 0.33%

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

99.99 9,999,091.90 9,999,091.90
0.00

9,999,091.90

0.00 0.66%

10,000,000.00 5705X5DM0 MARKET ST FNDG CORP CORPORATE 
COMMERCIAL PAPER     
0.000% 04/21/2010 

99.99 9,998,944.50 9,998,944.50
0.00

9,998,944.50

0.00 0.66%

5,000,000.00 5705X5EA5 MARKET ST FNDG CORP CORPORATE 
COMMERCIAL PAPER     
0.000% 05/10/2010 

99.98 4,998,970.89 4,998,970.89
0.00

4,998,970.89

0.00 0.33%

25,000,000.00 5705X5FB2 MARKET ST FNDG CORP CORPORATE 
COMMERCIAL PAPER     
0.000% 06/11/2010 

99.95 24,987,673.59 24,987,673.59
0.00

24,987,673.59

0.00 1.64%

6,239,000.00 67983UDL4 OLD LINE FUNDING LLC CORPORATE 
COMMERCIAL PAPER    
0.000% 04/20/2010 

99.99 6,238,473.20 6,238,473.20
0.00

6,238,473.20

0.00 0.41%

20,000,000.00 67983UFE8 OLD LINE FUNDING LLC CORPORATE 
COMMERCIAL PAPER    
0.000% 06/14/2010 

99.95 19,990,544.48 19,990,544.48
0.00

19,990,544.48

0.00 1.31%

13,240,000.00 92646LDK3 VICTORY RECEIVABLES CORPORATE 
COMMERCIAL PAPER     
0.000% 04/19/2010 

99.99 13,238,676.01 13,238,676.01
0.00

13,238,676.01

0.00 0.87%

12,000,000.00 92646LDM9 VICTORY RECEIVABLES CORPORATE 
COMMERCIAL PAPER     
0.000% 04/21/2010 

99.99 11,998,466.70 11,998,466.70
0.00

11,998,466.70

0.00 0.79%
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Account:     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)
15,000,000.00 933781P SURREY FUNDING ZERO 07/JUL/2010                    

0.000% 07/07/2010 
99.92 14,989,150.06 14,987,505.00

0.00
14,987,505.00

(1,645.06) 0.98%

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

258,066,000.00 258,013,601.24
258,011,956.18

0.00
258,011,956.18

(1,645.06) 16.94%

 

Category Long Description: SHORT TERM INVESTMENTS - DISCOUNTED NOTES
50,000,000.00 313385VL7 FEDL HOME LOAN BK CONS DISC NT 

MATURES 12/APR/2010 
0.000% 04/12/2010 

100.00 49,998,013.89 49,998,013.89
0.00

49,998,013.89

0.00 3.28%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
DISCOUNTED 
NOTES

50,000,000.00 49,998,013.89
49,998,013.89

0.00
49,998,013.89

0.00 3.28%

 

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
20,000,000.00 912795UN9 UNITED STATES TREAS BILLS DT                       

0.000% 04/22/2010 
99.99 19,998,891.73 19,998,891.73

0.00
19,998,891.73

0.00 1.31%

75,000,000.00 912795UP4 UNITED STATES TREAS BILLS DT                       
0.000% 04/29/2010 

99.99 74,993,875.00 74,993,875.00
0.00

74,993,875.00

0.00 4.92%

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

99.98 49,992,377.81 49,992,377.81
0.00

49,992,377.81

0.00 3.28%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
TREASURY BILLS

145,000,000.00 144,985,144.54
144,985,144.54

0.00
144,985,144.54

0.00 9.52%

 

Category Long Description: 
0.00  Net Income Payable 

 
0.00 (226,582.67) 0.00

(226,582.67)
(226,582.67)

0.00 (0.01%)

0.00  Net Income Receivable 
 

0.00 32,531.47 0.00
32,531.47
32,531.47

0.00 0.00%
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Account:     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: 

TOTAL: 0.00 (194,051.20)
0.00

(194,051.20)
(194,051.20)

0.00 (0.01%)

 

Grand Total 1,519,684,911.00 1,521,322,764.98
1,521,303,102.93

1,754,885.88
1,523,057,988.81

(370,931.91) 100.00%
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