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As of: 31-May-2011

Institutional Accounting Detailed Net Asset Valuation

Account:   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
496,600,720.51 65599A396 TRI-PARTY REPO NOMURA 0.14% 

01/JUN/2011            
0.140% 06/01/2011 

100.00 496,600,720.51 496,600,720.51
1,931.23

496,602,651.74

0.00 27.26%

500,000,000.00 85299U047 TRI-PARTY REPO SOUTH STREET 
0.06% 02/JUN/2011      
0.060% 06/02/2011 

100.00 500,000,000.00 500,000,000.00
5,833.33

500,005,833.33

0.00 27.44%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

996,600,720.51 996,600,720.51
996,600,720.51

7,764.56
996,608,485.07

0.00 54.70%

 

Category Long Description: FIXED INCOME - CORPORATE BONDS
15,000,000.00 17314JAN3 CITIBANK N A 1.375% BDS 

10/AUG/2011 USD1000        
SEMI-ANN. 1.375% 08/10/2011 

100.24 15,035,344.32 15,035,344.32
63,667.67

15,099,011.99

0.00 0.83%

13,018,000.00 38146FAF8 GOLDMAN SACHS GROUP INC 
1.625% BDS 15/JUL/2011     
SEMI-ANN. 1.625% 07/15/2011 

100.18 13,041,535.40 13,041,535.40
80,177.22

13,121,712.62

0.00 0.72%

20,000,000.00 38146FAG6 GOLDMAN SACHS GROUP INC 
FRN 09/NOV/2011 USD1000    
QUARTERLY FLOATING 11/09/2011
 

100.16 20,027,687.09 20,031,660.00
6,622.07

20,038,282.07

3,972.91 1.10%

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

99.93 9,987,509.12 9,993,130.00
0.00

9,993,130.00

5,620.88 0.55%

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

99.99 24,990,598.06 24,996,350.00
0.00

24,996,350.00

5,751.94 1.37%

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

99.98 19,996,069.56 19,996,069.56
0.00

19,996,069.56

0.00 1.10%

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

99.99 39,996,089.61 39,996,089.61
0.00

39,996,089.61

0.00 2.20%

40,000,000.00 967518D UNITED STATES ZCP 01/SEP/2011                      
MONTHLY 0.000% 09/01/2011 

99.99 39,989,236.54 39,994,160.00
0.00

39,994,160.00

4,923.46 2.20%

15,000,000.00 967651D UNITED STATES ZCP 08/MAR/2012                      
MONTHLY 0.000% 03/08/2012 

99.90 14,973,150.79 14,984,790.00
0.00

11,639.21 0.82%
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As of: 31-May-2011

Institutional Accounting Detailed Net Asset Valuation

Account:    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
14,984,790.00

50,000,000.00 968965D UNITED STATES ZERO 
15/SEP/2011                     
MONTHLY 0.000% 09/15/2011 

99.98 49,990,499.46 49,990,850.00
0.00

49,990,850.00

350.54 2.74%

TOTAL: FIXED 
INCOME - 
CORPORATE 
BONDS

248,018,000.00 248,027,719.95
248,059,978.89

150,466.96
248,210,445.85

32,258.94 13.62%

 

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
50,000,000.00 912828FN5 UNITED STATES TREAS NTS 

04.875% 31/JUL/2011        
SEMI-ANN. 4.875% 07/31/2011 

100.79 50,396,634.50 50,396,634.50
814,744.48

51,211,378.98

0.00 2.81%

95,000,000.00 912828GA2 US TREAS NTS 04.500% 
30/NOV/2011                   
SEMI-ANN. 4.500% 11/30/2011 

102.18 97,042,231.46 97,067,010.00
11,680.33

97,078,690.33

24,778.54 5.33%

50,000,000.00 912828GC8 US TREAS NTS 04.625% 
31/DEC/2011                   
SEMI-ANN. 4.625% 12/31/2011 

102.59 51,279,026.80 51,296,900.00
970,994.48

52,267,894.48

17,873.20 2.87%

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

100.36 50,170,602.52 50,181,650.00
43,478.26

50,225,128.26

11,047.48 2.76%

50,000,000.00 912828ML1 UNITED STATES OF AMER TREAS 
BONDS 1% BDS           
SEMI-ANN. 1.000% 12/31/2011 

100.50 50,224,709.33 50,248,050.00
209,944.75

50,457,994.75

23,340.67 2.77%

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

100.32 50,137,372.62 50,158,200.00
1,024.59

50,159,224.59

20,827.38 2.75%

50,000,000.00 912828MU1 UNITED STATES TREAS NTS 
1.000% 31/MAR/2012         
SEMI-ANN. 1.000% 03/31/2012 

100.67 50,294,434.69 50,334,000.00
84,699.45

50,418,699.45

39,565.31 2.77%

TOTAL: FIXED 
INCOME - 
GOVERNMENT 
BONDS

395,000,000.00 399,545,011.92
399,682,444.50

2,136,566.34
401,819,010.84

137,432.58 22.05%

 

Category Long Description: MISCELLANEOUS - CURRENCIES
751.23 CASH USD 

 
1.00 751.23 751.23

0.00
0.00 0.00%
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As of: 31-May-2011

Institutional Accounting Detailed Net Asset Valuation

Account:    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 - CURRENCIES
751.23

TOTAL: 
MISCELLANEOUS 
- CURRENCIES

751.23 751.23
751.23

0.00
751.23

0.00 0.00%

 

Category Long Description: MISCELLANEOUS - OTHER
 EXPENSE INVESTMENT MGT FEE 

 
 (94,317.29) 0.00

(94,317.29)
(94,317.29)

 (0.01%)

TOTAL: 
MISCELLANEOUS 
- OTHER

 (94,317.29)
0.00

(94,317.29)
(94,317.29)

 (0.01%)

 

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT
50,475,094.22 962455N ALLIANCE BANK OF AZ REPO 

SWEEP 0.324% 01/JUL/2011  
 

100.00 50,475,094.22 50,475,094.22
13,441.59

50,488,535.81

0.00 2.77%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
CERTIFICATE OF 
DEPOSIT

50,475,094.22 50,475,094.22
50,475,094.22

13,441.59
50,488,535.81

0.00 2.77%

 

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

0.000% 08/25/2011 
99.96 49,982,291.52 49,982,291.52

0.00
49,982,291.52

0.00 2.74%

50,000,000.00 912795W64 UNITED STATES TREAS BILLS DT                       
0.000% 06/02/2011 

100.00 49,999,751.35 49,999,751.35
0.00

49,999,751.35

0.00 2.74%

25,000,000.00 912795X2A UNITED STATES TREAS BILLS DT                       
0.000% 06/30/2011 

99.98 24,996,065.95 24,996,065.95
0.00

24,996,065.95

0.00 1.37%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
TREASURY BILLS

125,000,000.00 124,978,108.82
124,978,108.82

0.00
124,978,108.82

0.00 6.86%

 

Category Long Description: 

 
D-044-119-051 16-Jun-2011 10:24:12



Detailed Net Asset Valuation LGIP-GOV Pool 7

Page 4 of 5

As of: 31-May-2011

Institutional Accounting Detailed Net Asset Valuation

Account:    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: 
0.00  Net Income Payable 

 
0.00 (107,259.96) 0.00

(107,259.96)
(107,259.96)

0.00 (0.01%)

0.00  Net Income Receivable 
 

0.00 13,273.83 0.00
13,273.83
13,273.83

0.00 0.00%

TOTAL: 0.00 (93,986.13)
0.00

(93,986.13)
(93,986.13)

0.00 (0.01%)

 

Grand Total 1,815,094,565.96 1,819,439,103.23
1,819,797,098.17

2,119,936.03
1,821,917,034.20

169,691.52 100.00%
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End of Report 
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