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Institutional Accounting Detailed Net Asset Valuation

STATE OF ARIZONA - POOL 7 (LGIP  FF&C)
Quantity Security ID Security Description 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
180,000,000.00 05199T528 DEUTSCHE BANK REPO .17% 

01/MAR/2011                
0.170% 03/01/2011 

100.00 180,000,000.00 180,000,000.00
850.00

180,000,850.00

0.00 9.19%

883,043,726.71 05199T536 TRI-PARTY REPO DEUTSCHE 
BANK 0.16% 01/MAR/2011     
0.160% 03/01/2011 

100.00 883,043,726.71 883,043,726.71
3,924.64

883,047,651.35

0.00 45.11%

150,000,000.00 38299R423 TRI-PARTY REPO GOLDMAN 
SACHS 0.14% 04/MAR/2011     
0.140% 03/04/2011 

100.00 150,000,000.00 150,000,000.00
2,333.33

150,002,333.33

0.00 7.66%

300,000,000.00 60699B196 TRI-PARTY REPO MIZUHO 
SECURITIES 0.14% 02/MAR/2011 
0.140% 03/02/2011 

100.00 300,000,000.00 300,000,000.00
7,000.00

300,007,000.00

0.00 15.32%

125,000,000.00 60699B212 TRI-PARTY REPO MIZUHO AZ 
0.14% 03/MAR/2011         
0.140% 03/03/2011 

100.00 125,000,000.00 125,000,000.00
2,430.56

125,002,430.56

0.00 6.39%

125,000,000.00 60699B220 TRI-PARTY REPO MIZUHO 
SECURITIES 0.14% 03/MAR/2011 
0.140% 03/03/2011 

100.00 125,000,000.00 125,000,000.00
2,430.56

125,002,430.56

0.00 6.39%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

1,763,043,726.71 1,763,043,726.71
1,763,043,726.71

18,969.09
1,763,062,695.80

0.00 90.06%

 

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
4,000,000.00 17314JAA1 CITIBANK N A 1.625% GTD SRN 

30/MAR/2011 USD1000    
SEMI-ANN. 1.625% 03/30/2011 

100.11 4,004,218.20 4,004,218.20
0.00

4,004,218.20

0.00 0.20%

20,000,000.00 36967HAM9 GENERAL ELECTRIC CAPITAL 
CORP FRN 11/MAR/2011      
QUARTERLY FLOATING 03/11/2011
 

100.01 20,001,490.65 20,001,490.65
16,561.58

20,018,052.23

0.00 1.02%
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Category Long Description: FIXED INCOME - CORPORATE BONDS
20,000,000.00 38146FAG6 GOLDMAN SACHS GROUP INC 

FRN 09/NOV/2011 USD1000    
QUARTERLY FLOATING 11/09/2011
 

100.22 20,043,508.33 20,043,740.00
6,244.44

20,049,984.44

231.67 1.02%

25,000,000.00 786969D UNITED STATES ZERO ZCP 
30/JUN/2011                 
0.000% 06/30/2011 

99.95 24,983,250.58 24,988,075.00
0.00

24,988,075.00

4,824.42 1.28%

50,000,000.00 786970D UNITED STATES ZERO ZCP 
02/JUN/2011                 
MONTHLY 0.000% 06/02/2011 

99.96 49,975,870.43 49,981,650.00
0.00

49,981,650.00

5,779.57 2.55%

40,000,000.00 961125D UNITED STATES ZERO 
23/JUN/2011                     
MONTHLY 0.000% 06/23/2011 

99.96 39,979,737.31 39,982,280.00
0.00

39,982,280.00

2,542.69 2.04%

TOTAL: FIXED 
INCOME - 
CORPORATE 
BONDS

159,000,000.00 158,988,075.50
159,001,453.85

22,806.02
159,024,259.87

13,378.35 8.12%

 

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
25,000,000.00 912828KL3 UNITED STATES TREAS NTS 

0.875% 30/APR/2011         
SEMI-ANN. 0.875% 04/30/2011 

100.07 25,017,149.50 25,017,149.50
73,118.09

25,090,267.59

0.00 1.28%

50,000,000.00 912828KU3 UNITED STATES TREAS NTS 
0.875% 31/MAY/2011         
SEMI-ANN. 0.875% 05/31/2011 

100.18 50,078,471.58 50,087,900.00
109,979.28

50,197,879.28

9,428.42 2.56%

TOTAL: FIXED 
INCOME - 
GOVERNMENT 
BONDS

75,000,000.00 75,095,621.08
75,105,049.50

183,097.37
75,288,146.87

9,428.42 3.85%

 

Category Long Description: MISCELLANEOUS - CURRENCIES
(124,999,676.23) CASH USD 

 
1.00 (124,999,676.23) (124,999,676.23)

0.00
(124,999,676.23)

0.00 (6.38%)

TOTAL: 
MISCELLANEOUS 
- CURRENCIES

(124,999,676.23) (124,999,676.23)
(124,999,676.23)

0.00
(124,999,676.23)

0.00 (6.38%)

 

Category Long Description: MISCELLANEOUS - OTHER
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Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: MISCELLANEOUS - OTHER
 EXPENSE INVESTMENT MGT FEE 

 
 (88,527.19) 0.00

(88,527.19)
(88,527.19)

 (0.00%)

TOTAL: 
MISCELLANEOUS 
- OTHER

 (88,527.19)
0.00

(88,527.19)
(88,527.19)

 (0.00%)

 

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT
12,504,215.46 795285N FDIC ALLIANCE BANK OF AZ 

CDARS CD 0.44%            
 

100.00 12,504,215.46 12,504,215.46
1,808.83

12,506,024.29

0.00 0.64%

12,334,326.90 959466N FDIC ALLIANCE BANK OF ARIZONA 
CDARS 0.44%          
 

100.00 12,334,326.90 12,334,326.90
10,110.77

12,344,437.67

0.00 0.63%

12,500,000.00 959467N FDIC ALLIANCE BANK OF ARIZONA 
CDARS 3/11 0.33%     
 

100.00 12,500,000.00 12,500,000.00
7,684.93

12,507,684.93

0.00 0.64%

12,259,000.00 959468N FDIC ALLIANCE BANK OF ARIZONA 
CDARS 12/11 0.66%    
 

100.00 12,259,000.00 12,259,000.00
15,073.53

12,274,073.53

0.00 0.63%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
CERTIFICATE OF 
DEPOSIT

49,597,542.36 49,597,542.36
49,597,542.36

34,678.06
49,632,220.42

0.00 2.54%

 

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
40,000,000.00 912795VD0 UNITED STATES TREAS BILLS ZCP 

07/APR/2011          
0.000% 04/07/2011 

99.98 39,992,695.64 39,992,695.64
0.00

39,992,695.64

0.00 2.04%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
TREASURY BILLS

40,000,000.00 39,992,695.64
39,992,695.64

0.00
39,992,695.64

0.00 2.04%

 

Category Long Description: 
0.00  Net Capital Payable 

 
0.00 (4,004,800.00) (4,004,800.00)

0.00
(4,004,800.00)

0.00 (0.20%)
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Category Long Description: 
0.00  Net Income Payable 

 
0.00 (256,798.48) 0.00

(256,798.48)
(256,798.48)

0.00 (0.01%)

0.00  Net Income Receivable 
 

0.00 92,296.33 0.00
92,296.33
92,296.33

0.00 0.00%

TOTAL: 0.00 (4,169,302.15)
(4,004,800.00)

(164,502.15)
(4,169,302.15)

0.00 (0.21%)

 

Grand Total 1,961,641,592.85 1,957,460,155.73
1,957,735,991.84

6,521.20
1,957,742,513.04

22,806.77 100.00%
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