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As of: 31-Mar-2011

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
285,000,000.00 85299W712 TRI-PARTY REPO SOUTH STREET 

0.10% 04/APR/2011      
0.100% 04/04/2011 

100.00 285,000,000.00 285,000,000.00
3,166.67

285,003,166.67

0.00 15.41%

200,000,000.00 85299W753 TRI-PARTY REPO SOUTH STREET 
0.09% 05/APR/2011      
0.090% 04/05/2011 

100.00 200,000,000.00 200,000,000.00
1,500.00

200,001,500.00

0.00 10.82%

180,000,000.00 85299W761 TRI-PARTY REPO SOUTH STREET 
.06% 06/APR/2011       
0.060% 04/06/2011 

100.00 180,000,000.00 180,000,000.00
600.00

180,000,600.00

0.00 9.73%

625,729,474.41 85299W787 TRI-PARTY REPO SOUTH STREET 
0.09% 01/APR/2011      
0.090% 04/01/2011 

100.00 625,729,474.41 625,729,474.41
1,564.32

625,731,038.73

0.00 33.84%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

1,290,729,474.41 1,290,729,474.41
1,290,729,474.41

6,830.99
1,290,736,305.40

0.00 69.80%

 

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
 

100.20 20,038,177.26 20,039,240.00
15,923.32

20,055,163.32

1,062.74 1.08%

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

99.98 24,987,541.75 24,994,250.00
0.00

24,994,250.00

6,708.25 1.35%

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

99.97 49,983,913.69 49,983,913.69
0.00

49,983,913.69

0.00 2.70%

10,000,000.00 796460D UNITED STATES ZCP 12/JAN/2012                      
MONTHLY 0.000% 01/12/2012 

99.83 9,984,122.70 9,982,790.00
0.00

9,982,790.00

(1,332.70) 0.54%

25,000,000.00 796585D UNITED STATES ZCP 01/SEP/2011                      
MONTHLY 0.000% 09/01/2011 

99.94 24,984,363.92 24,984,600.00
0.00

24,984,600.00

236.08 1.35%

20,000,000.00 796586D "UNITED STATES ZERO 
28/JUL/2011"                   
MONTHLY 0.000% 07/28/2011 

99.96 19,991,863.31 19,992,980.00
0.00

19,992,980.00

1,116.69 1.08%

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

99.96 39,985,247.25 39,985,247.25
0.00

0.00 2.16%
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  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: FIXED INCOME - CORPORATE BONDS
39,985,247.25

TOTAL: FIXED 
INCOME - 
CORPORATE 
BONDS

190,000,000.00 189,955,229.88
189,963,020.94

15,923.32
189,978,944.26

7,791.06 10.27%

 

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
50,000,000.00 912828GC8 US TREAS NTS 04.625% 

31/DEC/2011                   
SEMI-ANN. 4.625% 12/31/2011 

103.26 51,645,320.82 51,630,850.00
581,319.06

52,212,169.06

(14,470.82) 2.82%

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

100.03 25,008,288.93 25,008,288.93
91,850.83

25,100,139.76

0.00 1.36%

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

100.10 50,051,739.50 50,051,739.50
147,444.75

50,199,184.25

0.00 2.71%

50,000,000.00 912828LT5 UNITED STATES TREAS NTS 1% 
31/OCT/2011             
SEMI-ANN. 1.000% 10/31/2011 

100.46 50,239,067.84 50,230,450.00
209,944.75

50,440,394.75

(8,617.84) 2.73%

50,000,000.00 912828MM9 UNITED STATES OF AMER TREAS 
NOTES 0% TREAS NTS     
SEMI-ANN. 0.750% 11/30/2011 

100.35 50,183,414.81 50,173,850.00
125,686.81

50,299,536.81

(9,564.81) 2.72%

TOTAL: FIXED 
INCOME - 
GOVERNMENT 
BONDS

225,000,000.00 227,127,831.90
227,095,178.43

1,156,246.20
228,251,424.63

(32,653.47) 12.34%

 

Category Long Description: MISCELLANEOUS - CURRENCIES
1.61 CASH USD 

 
1.00 1.61 1.61

0.00
1.61

0.00 0.00%

TOTAL: 
MISCELLANEOUS 
- CURRENCIES

1.61 1.61
1.61
0.00
1.61

0.00 0.00%

 

Category Long Description: MISCELLANEOUS - OTHER
 EXPENSE INVESTMENT MGT FEE 

 
 (98,525.76) 0.00

(98,525.76)
(98,525.76)

 (0.01%)
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  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: MISCELLANEOUS - OTHER

TOTAL: 
MISCELLANEOUS 
- OTHER

 (98,525.76)
0.00

(98,525.76)
(98,525.76)

 (0.01%)

 

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT
50,455,164.35 962455N ALLIANCE BANK OF AZ REPO 

SWEEP 0.324% 01/MAY/2011  
0.324% 05/01/2011 

100.00 50,455,164.35 50,455,164.35
13,882.18

50,469,046.53

0.00 2.73%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
CERTIFICATE OF 
DEPOSIT

50,455,164.35 50,455,164.35
50,455,164.35

13,882.18
50,469,046.53

0.00 2.73%

 

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
50,000,000.00 9127952A8 UNITED STATES TREAS BILLS DT                       

0.000% 08/25/2011 
99.94 49,969,583.24 49,971,650.00

0.00
49,971,650.00

2,066.76 2.70%

40,000,000.00 912795VD0 UNITED STATES TREAS BILLS ZCP 
07/APR/2011          
0.000% 04/07/2011 

100.00 39,998,815.51 39,998,815.51
0.00

39,998,815.51

0.00 2.16%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
TREASURY BILLS

90,000,000.00 89,968,398.75
89,970,465.51

0.00
89,970,465.51

2,066.76 4.87%

 

Category Long Description: 
0.00  Net Income Payable 

 
0.00 (145,245.03) 0.00

(145,245.03)
(145,245.03)

0.00 (0.01%)

TOTAL: 0.00 (145,245.03)
0.00

(145,245.03)
(145,245.03)

0.00 (0.01%)

 

Grand Total 1,846,184,640.37 1,847,992,330.11
1,848,213,305.25

949,111.90
1,849,162,417.15

(22,795.65) 100.00%
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End of Report 
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