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As of: 30-Jun-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
226,856,113.98 38199WT00 TRI-PARTY REPO GOLDMAN 

SACHS 0.04% 01/JUL/2011     
0.040% 07/01/2011 

100.00 226,856,113.98 226,856,113.98
2,268.56

226,858,382.54

0.00 12.65%

250,000,000.00 65599A560 TRI-PARTY REPO NOMURA 
SECURITIES 0.05% 01/JUL/2011 
0.050% 07/01/2011 

100.00 250,000,000.00 250,000,000.00
3,125.00

250,003,125.00

0.00 13.94%

250,000,000.00 65599A578 TRI-PARTY REPO NOMURA 
SECURITIES 0.01% 01/JUL/2011 
0.010% 07/01/2011 

100.00 250,000,000.00 250,000,000.00
277.78

250,000,277.78

0.00 13.94%

250,000,000.00 85299U385 TRI-PARTY REPO SOUTH STREET 
0.01% 01/JUL/2011      
0.010% 07/01/2011 

100.00 250,000,000.00 250,000,000.00
277.78

250,000,277.78

0.00 13.94%

83,122,032.69 85299U468 TRI-PARTY REPO SOUTH STREET 
0.01% 01/JUL/2011      
0.010% 07/01/2011 

100.00 83,122,032.69 83,122,032.69
23.09

83,122,055.78

0.00 4.63%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

1,059,978,146.67 1,059,978,146.67
1,059,978,146.67

5,972.21
1,059,984,118.88

0.00 59.08%

 

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 

100.13 15,020,196.72 15,020,196.72
80,577.95

15,100,774.67

0.00 0.84%

13,018,000.00 38146FAF8 GOLDMAN SACHS GROUP INC 
1.625% BDS 15/JUL/2011     
 

100.06 13,025,488.53 13,025,488.53
97,627.70

13,123,116.23

0.00 0.73%

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

100.14 20,022,527.99 20,027,880.00
15,259.55

20,043,139.55

5,352.01 1.12%

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

99.95 9,989,174.58 9,995,130.00
0.00

9,995,130.00

5,955.42 0.56%

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

99.97 24,993,663.91 24,993,663.91
0.00

24,993,663.91

0.00 1.39%

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

99.99 19,998,138.22 19,998,138.22
0.00

0.00 1.11%
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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
19,998,138.22

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

99.98 39,992,746.31 39,992,746.31
0.00

39,992,746.31

0.00 2.23%

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

99.93 14,976,017.29 14,990,070.00
0.00

14,990,070.00

14,052.71 0.84%

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

99.99 49,993,188.36 49,993,188.36
0.00

49,993,188.36

0.00 2.79%

TOTAL: FIXED 
INCOME - 
CORPORATE 
BONDS

208,018,000.00 208,011,141.91
208,036,502.05

193,465.20
208,229,967.25

25,360.14 11.61%

 

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 

100.40 50,198,317.25 50,198,317.25
1,016,747.24

51,215,064.49

0.00 2.85%

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

101.83 96,705,599.96 96,736,695.00
362,090.16

97,098,785.16

31,095.04 5.41%

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

102.23 51,098,882.20 51,117,200.00
6,283.97

51,123,483.97

18,317.80 2.85%

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

100.30 50,136,930.97 50,152,350.00
84,239.13

50,236,589.13

15,419.03 2.80%

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

100.43 50,193,060.23 50,216,800.00
1,358.70

50,218,158.70

23,739.77 2.80%

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

100.27 50,114,728.84 50,134,750.00
31,762.30

50,166,512.30

20,021.16 2.80%

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

100.61 50,265,378.59 50,306,500.00
125,683.06

50,432,183.06

41,121.41 2.81%

TOTAL: FIXED 
INCOME - 395,000,000.00 398,712,898.04 398,862,612.25 149,714.21 22.32%
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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 - GOVERNMENT BONDS

GOVERNMENT 
BONDS

1,628,164.56
400,490,776.81

 

Category Long Description: MISCELLANEOUS - CURRENCIES
402.10 CASH USD 

 
1.00 402.10 402.10

0.00
402.10

0.00 0.00%

TOTAL: 
MISCELLANEOUS 
- CURRENCIES

402.10 402.10
402.10

0.00
402.10

0.00 0.00%

 

Category Long Description: MISCELLANEOUS - OTHER
 EXPENSE INVESTMENT MGT FEE 

 
 (96,922.37) 0.00

(96,922.37)
(96,922.37)

 (0.01%)

TOTAL: 
MISCELLANEOUS 
- OTHER

 (96,922.37)
0.00

(96,922.37)
(96,922.37)

 (0.01%)

 

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT
50,489,558.93 962455N ALLIANCE BANK OF AZ REPO 

SWEEP 0.324% 01/JUL/2011  
 

100.00 50,489,558.93 50,489,558.93
13,445.44

50,503,004.37

0.00 2.82%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
CERTIFICATE OF 
DEPOSIT

50,489,558.93 50,489,558.93
50,489,558.93

13,445.44
50,503,004.37

0.00 2.82%

 

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

0.000% 08/25/2011 
99.98 49,988,541.57 49,988,541.57

0.00
49,988,541.57

0.00 2.79%

25,000,000.00 9127953M1 UNITED STATES TREAS BILLS DT                       
0.000% 10/06/2011 

99.99 24,998,315.97 24,997,650.00
0.00

24,997,650.00

(665.97) 1.39%

TOTAL: SHORT 
TERM 
INVESTMENTS - 

75,000,000.00 74,986,857.54
74,986,191.57

0.00
(665.97) 4.18%
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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: SHORT TERM INVESTMENTS - TREASURY BILLS
TREASURY BILLS 74,986,191.57

 

Category Long Description: 
0.00  Net Income Payable 

 
0.00 (100,179.13) 0.00

(100,179.13)
(100,179.13)

0.00 (0.01%)

0.00  Net Income Receivable 
 

0.00 14,323.68 0.00
14,323.68
14,323.68

0.00 0.00%

TOTAL: 0.00 (85,855.45)
0.00

(85,855.45)
(85,855.45)

0.00 (0.00%)

 

Grand Total 1,788,486,107.70 1,791,996,227.37
1,792,353,413.57

1,658,269.59
1,794,011,683.16

174,408.38 100.00%
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End of Report 

 
D-045-316-447 11-Jul-2011 16:26:25


