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As of: 31-May-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
345,022,720.69 15199WA73 DEUTSCHE - AZ GEN REPO 0.13% 29/JUN/2010           

0.130% 06/29/2010 
100.00 345,022,720.69 345,022,720.69

4,216.94
345,026,937.63

0.00 21.07%

250,125,029.42 46999W014 TRI-PARTY REPO JP MORGAN 0.30% 09/SEP/2010         
0.300% 09/09/2010 

100.00 250,125,029.42 250,125,029.42
8,337.50

250,133,366.92

0.00 15.27%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

595,147,750.11 595,147,750.11
595,147,750.11

12,554.44
595,160,304.55

0.00 36.34%

 

Category Long Description: CASH EQUIVALENTS - STIF
9,276.32 928989383 JP MORGAN U S GOVT AGENCY SHARES                   

MONTHLY VARIABLE 12/31/2049 
100.00 9,276.32 9,276.32

0.09
9,276.41

0.00 0.00%

TOTAL: CASH 
EQUIVALENTS - 
STIF

9,276.32 9,276.32
9,276.32

0.09
9,276.41

0.00 0.00%

 

Category Long Description: FIXED INCOME - CORPORATE BONDS
10,000,000.00 060505DG6 BANK OF AMERICA CORPORATION SR GLBL NT FLT10       

13/AUG/2010                                        
100.00 10,000,000.00 10,000,000.00

3,128.71
10,003,128.71

0.00 0.61%

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

99.98 14,997,187.72 14,997,187.72
7,163.51

15,004,351.23

0.00 0.92%

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

98.48 10,000,000.00 9,848,060.00
5,750.00

9,853,810.00

(151,940.00) 0.60%

5,000,000.00 36962GY24 GENERAL ELEC CAP CORP MTN BE VR                    
QUARTERLY FLOATING 10/06/2010 

99.96 4,999,518.22 4,998,115.00
2,733.89

5,000,848.89

(1,403.22) 0.31%

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

100.00 10,000,000.00 10,000,000.00
6,894.40

10,006,894.40

0.00 0.61%

7,362,000.00 428236AP8 HEWLETT-PACKARD CO FLTG RATE NTS 15/JUN/2010       
USD1000                                            

100.00 7,362,304.01 7,362,304.01
5,056.95

7,367,360.96

0.00 0.45%

2,850,000.00 428236AZ6 HEWLETT-PACKARD CO FRN 27/MAY/2011 USD1000         
QUARTERLY FLOATING 05/27/2011 

101.04 2,880,262.14 2,879,699.85
627.89

2,880,327.74

(562.29) 0.18%

9,750,000.00 59018YE72 MERRILL LYNCH & CO INC FLTG RATE NTS 
05/JUN/2012   
QUARTERLY FLOATING 06/05/2012 

97.18 9,729,231.26 9,474,747.75
11,486.22

9,486,233.97

(254,483.51) 0.58%
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As of: 31-May-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: FIXED INCOME - CORPORATE BONDS
3,000,000.00 92976WBF2 WELLS FARGO & CO FRN 26/JUL/2010 USD1000           

 
100.00 2,999,861.67 2,999,861.67

1,165.83
3,001,027.50

0.00 0.18%

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

100.05 6,718,265.12 6,718,265.12
1,532.57

6,719,797.69

0.00 0.41%

TOTAL: FIXED 
INCOME - 
CORPORATE 
BONDS

79,677,000.00 79,686,630.14
79,278,241.12

45,539.97
79,323,781.09

(408,389.02) 4.84%

 

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 
99.97 4,997,445.88 4,998,280.00

879.97
4,999,159.97

834.12 0.31%

7,800,000.00 31331S4X8 FED FARM CREDIT FR DEB 01/SEP/2010 USD1000         
 

99.99 7,800,372.14 7,799,500.80
1,260.46

7,800,761.26

(871.34) 0.48%

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

100.00 22,000,231.73 22,000,231.73
1,596.89

22,001,828.62

0.00 1.34%

35,000,000.00 31331XQN5 FED FARM CREDIT FR DEB 22/FEB/2012 USD1000         
MONTHLY FLOATING 02/22/2012 

99.75 34,996,968.89 34,911,240.00
2,248.86

34,913,488.86

(85,728.89) 2.13%

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

100.43 3,514,975.82 3,514,975.82
64,068.37

3,579,044.19

0.00 0.22%

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

101.16 4,422,973.40 4,450,864.00
44,657.61

4,495,521.61

27,890.60 0.27%

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

100.00 5,000,240.76 5,000,240.76
11,942.31

5,012,183.07

0.00 0.31%

20,000,000.00 3133XY4C6 FED HOME LOAN BK FR DEB 29/OCT/2010 USD1000        
QUARTERLY FLOATING 10/29/2010 

99.98 19,999,246.53 19,996,800.00
4,909.87

20,001,709.87

(2,446.53) 1.22%

10,000,000.00 31398AVQ2 FEDERAL NATL MTG ASSN FR 1.75%23/MAR/2011          
SEMI-ANN. 1.750% 03/23/2011 

100.98 10,100,428.88 10,098,200.00
33,109.56

10,131,309.56

(2,228.88) 0.62%

50,000,000.00 912828DZ0 US TREAS NTS 03.875% 15/JUL/2010                   
 

100.45 50,225,663.18 50,225,663.18
733,252.76

50,958,915.94

0.00 3.11%

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

100.82 50,408,433.10 50,408,433.10
603,936.46

0.00 3.12%
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As of: 31-May-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: FIXED INCOME - GOVERNMENT BONDS
51,012,369.56

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

100.22 50,110,004.46 50,110,004.46
603,591.16

50,713,595.62

0.00 3.10%

25,000,000.00 912828JF8 UNITED STATES OF AMER TREAS BONDS 2.75% BDS        
31/JUL/2010 USD1000                                

100.43 25,107,330.70 25,107,330.70
229,799.72

25,337,130.42

0.00 1.55%

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

100.52 25,129,513.25 25,130,850.00
32,608.70

25,163,458.70

1,336.75 1.54%

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

100.34 25,079,336.41 25,083,975.00
91,850.83

25,175,825.83

4,638.59 1.54%

TOTAL: FIXED 
INCOME - 
GOVERNMENT 
BONDS

337,700,000.00 338,893,165.13
338,836,589.55

2,459,713.53
341,296,303.08

(56,575.58) 20.84%

 

Category Long Description: MISCELLANEOUS - CURRENCIES
(9,260.31) CASH USD 

 
1.00 (9,260.31) (9,260.31)

0.00
(9,260.31)

0.00 (0.00%)

TOTAL: 
MISCELLANEOUS 
- CURRENCIES

(9,260.31) (9,260.31)
(9,260.31)

0.00
(9,260.31)

0.00 (0.00%)

 

Category Long Description: MISCELLANEOUS - OTHER
 EXPENSE INVESTMENT MGT FEE 

 
 (84,638.07) 0.00

(84,638.07)
(84,638.07)

 (0.01%)

TOTAL: 
MISCELLANEOUS 
- OTHER

 (84,638.07)
0.00

(84,638.07)
(84,638.07)

 (0.01%)

 

Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
7,000,000.00 06945MF19 BARTON CAPITAL CORP. CORPORATE COMMERCIAL 

PAPER    
0.000% 06/01/2010 

100.00 7,000,000.00 7,000,000.00
0.00

7,000,000.00

0.00 0.43%

27,341,000.00 06945MF43 BARTON CAPITAL CORP. CORPORATE COMMERCIAL 
PAPER    
DISCOUNT DTD 22/APR/2010 DUE 04/JUN/2010 .28%      

100.00 27,340,258.67 27,340,258.67
0.00

27,340,258.67

0.00 1.67%

20,000,000.00 11765KF28 BRYANT PRK FDG LLC                                 
 

100.00 19,999,866.67 19,999,866.67
0.00

0.00 1.22%
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As of: 31-May-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: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
19,999,866.67

20,000,000.00 11765KF93 BRYANT PRK FDG LLC                                 
 

99.99 19,998,666.68 19,998,666.68
0.00

19,998,666.68

0.00 1.22%

15,000,000.00 16115WFN2 CHARTA, LLC CORPORATE COMMERCIAL PAPER 
DISCOUNT    
0.000% 06/22/2010 

99.98 14,997,025.04 14,997,025.04
0.00

14,997,025.04

0.00 0.92%

10,000,000.00 16115WFP7 CHARTA, LLC CORPORATE COMMERCIAL PAPER 
DISCOUNT    
DTD 18/MAY/2010 DUE 23/JUN/2010 .38%               

99.98 9,997,800.00 9,997,800.00
0.00

9,997,800.00

0.00 0.61%

20,000,000.00 17177MHB1 CIESCO, LLC CORPORATE COMMERCIAL PAPER 
DISCOUNT    
DTD 11/MAY/2010 DUE 11/AUG/2010 .47%               

99.92 19,983,038.91 19,983,038.91
0.00

19,983,038.91

0.00 1.22%

20,000,000.00 17307SFG2 CITIGROUP FDG INC CORPORATE COMMERCIAL 
PAPER       
DISCOUNT DTD 05/MAR/2010 DUE 16/JUN/2010 .26%     
 

99.99 19,997,249.98 19,997,249.98
0.00

19,997,249.98

0.00 1.22%

10,000,000.00 17307SHH8 CITIGROUP FDG INC CORPORATE COMMERCIAL 
PAPER       
DISCOUNT DTD 09/FEB/2010 DUE 17/AUG/2010 .37%      

99.90 9,989,947.26 9,989,947.26
0.00

9,989,947.26

0.00 0.61%

20,000,000.00 18885KFE2 CLIPPER RECEIVABLES CO CORPORATE 
COMMERCIAL PAPER  
DISCOUNT DTD 01/MAR/2010 DUE 14/JUN/2010 .28%     
 

99.99 19,997,833.35 19,997,833.35
0.00

19,997,833.35

0.00 1.22%

20,000,000.00 18885KHG5 CLIPPER RECEIVABLES CO CORPORATE 
COMMERCIAL PAPER  
0.000% 08/16/2010 

99.91 19,982,055.53 19,982,055.53
0.00

19,982,055.53

0.00 1.22%

15,000,000.00 2284K1F24 CROWN POINT CAP CO. CORPORATE COMMERCIAL 
PAPER     
0.000% 06/02/2010 

100.00 14,999,854.17 14,999,854.17
0.00

14,999,854.17

0.00 0.92%

5,000,000.00 2284K1F32 CROWN POINT CAP CO.                                
 

100.00 4,999,916.67 4,999,916.67
0.00

4,999,916.67

0.00 0.31%

20,000,000.00 2284K1G64 CROWN POINT CAP CO. CORPORATE COMMERCIAL 
PAPER     
0.000% 07/06/2010 

99.97 19,993,194.43 19,993,194.43
0.00

19,993,194.43

0.00 1.22%

20,000,000.00 25153KF44 DEUTSCHE BK FINL LLC CORPORATE COMMERCIAL 
PAPER    
DISCOUNT DTD 04/MAY/2010 DUE 04/JUN/2010 .25%      

100.00 19,999,583.35 19,999,583.35
0.00

19,999,583.35

0.00 1.22%

5,000,000.00 3024A1F16 FCAR OWNER TRUST CORPORATE COMMERCIAL 
PAPER        
DISCOUNT DTD 01/DEC/2009 DUE 01/JUN/2010 .95%      

100.00 5,000,000.00 5,000,000.00
0.00

5,000,000.00

0.00 0.31%

30,000,000.00 3024A7F13 FCAR OWNER TRUST CORPORATE COMMERCIAL 
PAPER        
0.000% 06/01/2010 

100.00 30,000,000.00 30,000,000.00
0.00

0.00 1.83%
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As of: 31-May-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: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
30,000,000.00

15,000,000.00 38362WF48 GOVCO, LLC. CORPORATE COMMERCIAL PAPER 
DISCOUNT    
DTD 04/MAY/2010 DUE 04/JUN/2010 .28%               

100.00 14,999,687.51 14,999,687.51
0.00

14,999,687.51

0.00 0.92%

5,000,000.00 38362WH20 GOVCO, LLC. CORPORATE COMMERCIAL PAPER 
DISCOUNT    
DTD 05/MAY/2010 DUE 02/AUG/2010 .39%               

99.92 4,996,125.00 4,996,125.00
0.00

4,996,125.00

0.00 0.31%

10,000,000.00 38362WHB0 GOVCO, LLC. CORPORATE COMMERCIAL PAPER 
DISCOUNT    
DTD 11/MAY/2010 DUE 11/AUG/2010 .47%               

99.91 9,991,322.18 9,991,322.18
0.00

9,991,322.18

0.00 0.61%

30,000,000.00 52952MF21 LEXINGTN PKR CAP CO LL CORPORATE COMMERCIAL 
PAPER  
0.000% 06/02/2010 

100.00 29,999,742.29 29,999,742.29
0.00

29,999,742.29

0.00 1.83%

10,000,000.00 52952MFJ4 LEXINGTN PKR CAP CO LL CORPORATE COMMERCIAL 
PAPER  
DISCOUNT DTD 01/DEC/2009 DUE 18/JUN/2010 .8%       

99.98 9,998,347.18 9,998,347.18
0.00

9,998,347.18

0.00 0.61%

25,000,000.00 5705X5FB2 MARKET ST FNDG CORP CORPORATE COMMERCIAL 
PAPER     
DISCOUNT DTD 09/MAR/2010 DUE 11/JUN/2010 .25%     
 

99.99 24,998,263.85 24,998,263.85
0.00

24,998,263.85

0.00 1.53%

20,000,000.00 67983UFE8 OLD LINE FUNDING LLC CORPORATE COMMERCIAL 
PAPER    
DISCOUNT DTD 17/MAR/2010 DUE 14/JUN/2010 .29%     
 

99.99 19,998,338.92 19,998,338.92
0.00

19,998,338.92

0.00 1.22%

13,000,000.00 81782MFN0 7 - ELEVEN CORPORATE COMMERCIAL PAPER 
DISCOUNT DTD 
0.000% 06/22/2010 

99.99 12,998,180.02 12,998,180.02
0.00

12,998,180.02

0.00 0.79%

10,000,000.00 81782MG66 7 - ELEVEN ZCP 06/JUL/2010                         
0.000% 07/06/2010 

99.97 9,997,472.17 9,997,472.17
0.00

9,997,472.17

0.00 0.61%

20,000,000.00 82124MG87 SHEFFIELD RECEIVABLE CORPORATE COMMERCIAL 
PAPER    
0.000% 07/08/2010 

99.97 19,993,422.24 19,993,422.24
0.00

19,993,422.24

0.00 1.22%

20,000,000.00 86257KLQ5 STRAIGHT A FDG SLSTN CORPORATE COMMERCIAL 
PAPER    
0.000% 06/17/2010 

99.99 19,997,333.36 19,997,333.36
0.00

19,997,333.36

0.00 1.22%

5,000,000.00 86888NF91 SURREY FUNDING CORP CORPORATE COMMERCIAL 
PAPER     
DISCOUNT DTD 15/MAR/2010 DUE 09/JUN/2010 .27%     
 

99.99 4,999,744.44 4,999,744.44
0.00

4,999,744.44

0.00 0.31%

15,000,000.00 86888NG74 SURREY FUNDING CORP CORPORATE COMMERCIAL 
PAPER     
0.000% 07/07/2010 

99.97 14,996,017.86 14,996,017.86
0.00

14,996,017.86

0.00 0.92%

5,000,000.00 86888NGL3 SURREY FUNDING CORP CORPORATE COMMERCIAL 
PAPER     

99.96 4,997,890.31 4,997,890.31
0.00

0.00 0.31%
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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% 07/20/2010 4,997,890.31

10,000,000.00 92646LF70 VICTORY RECEIVABLES CORPORATE COMMERCIAL 
PAPER     
DISCOUNT DTD 03/MAY/2010 DUE 07/JUN/2010 .33%      

100.00 9,999,533.35 9,999,533.35
0.00

9,999,533.35

0.00 0.61%

10,000,000.00 92646LFB1 VICTORY RECEIVABLES CORPORATE COMMERCIAL 
PAPER     
DISCOUNT DTD 10/MAY/2010 DUE 11/JUN/2010 .4%       

99.99 9,999,027.75 9,999,027.75
0.00

9,999,027.75

0.00 0.61%

20,000,000.00 98137SF11 WORKING CAP. MAN. CO CORPORATE COMMERCIAL 
PAPER    
0.000% 06/01/2010 

100.00 20,000,000.00 20,000,000.00
0.00

20,000,000.00

0.00 1.22%

10,000,000.00 98137SF78 WORKING CAP. MAN. CO. ZCP 07/JUN/2010              
 

99.99 9,999,400.00 9,999,400.00
0.00

9,999,400.00

0.00 0.61%

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

537,341,000.00 537,236,139.14
537,236,139.14

0.00
537,236,139.14

0.00 32.81%

 

Category Long Description: SHORT TERM INVESTMENTS - DISCOUNTED NOTES
45,000,000.00 313385XW1 FEDERAL HOME LOAN BANKS 0.00% TB 09/JUN/2010       

0.000% 06/09/2010 
100.00 44,998,250.00 44,998,250.00

0.00
44,998,250.00

0.00 2.75%

5,000,000.00 313385ZH2 FEDERAL HOME LOAN BANKS 0% DISC NT 14/JUL/2010     
0.000% 07/14/2010 

99.98 4,998,925.00 4,998,925.00
0.00

4,998,925.00

0.00 0.31%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
DISCOUNTED 
NOTES

50,000,000.00 49,997,175.00
49,997,175.00

0.00
49,997,175.00

0.00 3.05%

 

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
35,000,000.00 912795UU3 UNITED STATES TREAS BILLS ZCP DT                   

0.000% 06/17/2010 
99.99 34,997,721.09 34,997,721.09

0.00
34,997,721.09

0.00 2.14%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
TREASURY BILLS

35,000,000.00 34,997,721.09
34,997,721.09

0.00
34,997,721.09

0.00 2.14%

 

Category Long Description: 
0.00  Net Income Payable 

 
0.00 (364,281.59) 0.00

(364,281.59)
(364,281.59)

0.00 (0.02%)
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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: 
0.00  Net Income Receivable 

 
0.00 62,676.85 0.00

62,676.85
62,676.85

0.00 0.00%

TOTAL: 0.00 (301,604.74)
0.00

(301,604.74)
(301,604.74)

0.00 (0.02%)

 

Grand Total 1,634,865,766.12 1,635,572,353.81
1,635,493,632.02

2,131,565.22
1,637,625,197.24

(464,964.60) 100.00%
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