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As of: 30-Apr-2010

Institutional Accounting Detailed Net Asset Valuation

Account:     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
30,000,000.00 15199S636 TRI-PARTY REPO DEUTSCHE 

BANK 0.18% 17/MAY/2010     
0.180% 05/17/2010 

100.00 30,000,000.00 30,000,000.00
2,250.00

30,002,250.00

0.00 1.39%

104,256,544.99 17299EW33 CITI 0.18% 03/MAY/2010                             
0.180% 05/03/2010 

100.00 104,256,544.99 104,256,544.99
521.28

104,257,066.27

0.00 4.85%

1,000,000,000.00 380995PB0 GOLDMAN-AZ GEN REPO II 0.17% 
26/MAY/2010           
0.170% 05/26/2010 

100.00 1,000,000,000.00 1,000,000,000.00
5,000.00

1,000,005,000.00

0.00 46.48%

100,000,000.00 381994714 GOLDMAN-AZ 0.17% 03/MAY/2010                       
 

100.00 100,000,000.00 100,000,000.00
472.22

100,000,472.22

0.00 4.65%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

1,234,256,544.99 1,234,256,544.99
1,234,256,544.99

8,243.50
1,234,264,788.49

0.00 57.37%

 

Category Long Description: CASH EQUIVALENTS - STIF
0.00 928989417 JP MORGAN TREASURY PLUS 

MMF AGENCY SHARES          
MONTHLY VARIABLE 12/31/2049 

100.00 0.00 0.00
53.49
53.49

0.00 0.00%

TOTAL: CASH 
EQUIVALENTS - 
STIF

0.00 0.00
0.00

53.49
53.49

0.00 0.00%

 

Category Long Description: FIXED INCOME - CORPORATE BONDS
32,500,000.00 17314AAA0 CITIGROUP FDG INC FDIC TLGP 

GTD NT FLT 10          
QUARTERLY FLOATING 07/30/2010
 

100.04 32,514,674.65 32,513,260.00
395.25

32,513,655.25

(1,414.65) 1.51%

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

101.26 20,264,676.27 20,252,320.00
217,291.67

20,469,611.67

(12,356.27) 0.95%

TOTAL: FIXED 
INCOME - 
CORPORATE 
BONDS

52,500,000.00 52,779,350.92
52,765,580.00

217,686.92
52,983,266.92

(13,770.92) 2.46%

 

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
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Account:     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: FIXED INCOME - GOVERNMENT BONDS
50,000,000.00 9128276J6 UNITED STATES TREAS NTS 

05.75% 15/AUG/2010         
SEMI-ANN. 5.750% 08/15/2010 

101.59 50,816,967.74 50,792,950.00
595,649.17

51,388,599.17

(24,017.74) 2.39%

50,000,000.00 912828DU1 US TREAS NTS 03.875% 
15/MAY/2010                   
 

100.14 50,072,511.53 50,072,511.53
893,819.06

50,966,330.59

0.00 2.37%

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

100.78 50,390,976.13 50,390,976.13
567,334.25

50,958,310.38

0.00 2.37%

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

101.34 10,137,216.20 10,133,590.00
49,490.49

10,183,080.49

(3,626.20) 0.47%

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

100.63 150,961,834.06 150,943,350.00
1,025,552.49

151,968,902.49

(18,484.06) 7.06%

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

100.70 25,182,607.82 25,174,800.00
100,033.97

25,274,833.97

(7,807.82) 1.17%

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

100.71 25,186,221.73 25,178,700.00
42,349.73

25,221,049.73

(7,521.73) 1.17%

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

100.60 25,158,565.09 25,150,400.00
1,019.02

25,151,419.02

(8,165.09) 1.17%

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

100.54 50,285,968.48 50,271,500.00
260,989.01

50,532,489.01

(14,468.48) 2.35%

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

100.38 25,100,893.37 25,095,700.00
54,385.36

25,150,085.36

(5,193.37) 1.17%

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

100.41 25,104,039.91 25,101,550.00
594.43

25,102,144.43

(2,489.91) 1.17%

TOTAL: FIXED 
INCOME - 
GOVERNMENT 
BONDS

485,000,000.00 488,397,802.06
488,306,027.66

3,591,216.98
491,897,244.64

(91,774.40) 22.86%

 

Category Long Description: MISCELLANEOUS - CURRENCIES
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Account:     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: MISCELLANEOUS - CURRENCIES
28,656.75 CASH USD 

 
1.00 28,656.75 28,656.75

0.00
28,656.75

0.00 0.00%

TOTAL: 
MISCELLANEOUS 
- CURRENCIES

28,656.75 28,656.75
28,656.75

0.00
28,656.75

0.00 0.00%

 

Category Long Description: MISCELLANEOUS - OTHER
 EXPENSE INVESTMENT MGT FEE 

 
 (320,589.25) 0.00

(320,589.25)
(320,589.25)

 (0.01%)

TOTAL: 
MISCELLANEOUS 
- OTHER

 (320,589.25)
0.00

(320,589.25)
(320,589.25)

 (0.01%)

 

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
75,000,000.00 912795U66 UNITED STATES TREAS BILLS DT                       

0.000% 07/01/2010 
99.98 74,982,476.90 74,982,476.90

0.00
74,982,476.90

0.00 3.49%

75,000,000.00 912795UR0 UNITED STATES TREAS BILLS ZCP 
20/MAY/2010          
0.000% 05/20/2010 

99.99 74,995,590.01 74,995,590.01
0.00

74,995,590.01

0.00 3.49%

100,000,000.00 912795UT6 UNITED STATES TREAS BILLS DT                       
0.000% 06/10/2010 

99.99 99,987,449.24 99,987,449.24
0.00

99,987,449.24

0.00 4.65%

40,000,000.00 912795UU3 UNITED STATES TREAS BILLS ZCP 
DT                   
0.000% 06/17/2010 

99.97 39,986,677.37 39,986,677.37
0.00

39,986,677.37

0.00 1.86%

50,000,000.00 912795UW9 UNITED STATES TREAS BILLS DT                       
0.000% 07/08/2010 

99.97 49,986,305.56 49,986,305.56
0.00

49,986,305.56

0.00 2.32%

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

99.94 32,969,348.82 32,980,299.00
0.00

32,980,299.00

10,950.18 1.53%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
TREASURY BILLS

373,000,000.00 372,907,847.90
372,918,798.08

0.00
372,918,798.08

10,950.18 17.33%
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Account:    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: SHORT TERM INVESTMENTS - TREASURY BILLS
 

Category Long Description: 
0.00  Net Income Payable 

 
0.00 (219,503.27) 0.00

(219,503.27)
(219,503.27)

0.00 (0.01%)

0.00  Net Income Receivable 
 

0.00 8,731.24 0.00
8,731.24
8,731.24

0.00 0.00%

TOTAL: 0.00 (210,772.03)
0.00

(210,772.03)
(210,772.03)

0.00 (0.01%)

 

Grand Total 2,144,785,201.74 2,147,838,841.34
2,148,275,607.48

3,285,839.61
2,151,561,447.09

(94,595.14) 100.00%
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