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As of: 31-Jul-2011

Institutional Accounting Detailed Net Asset Valuation

Account:  P 03274  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
200,000,000.00 38199WZ94 TRI-PARTY REPO GOLDMAN 0.10% 

05/AUG/2011           
0.100% 08/05/2011 

100.00 200,000,000.00 200,000,000.00
1,666.67

200,001,666.67

0.00 11.79%

425,715,443.09 65599W307 TRI-PARTY REPO NOMURA 0.18% 
01/AUG/2011            
0.180% 08/01/2011 

100.00 425,715,443.09 425,715,443.09
6,385.73

425,721,828.82

0.00 25.09%

200,000,000.00 85299X512 TRI-PARTY REPO SOUTH STREET 
0.07% 17/AUG/2011      
0.070% 08/17/2011 

100.00 200,000,000.00 200,000,000.00
1,944.44

200,001,944.44

0.00 11.79%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

825,715,443.09 825,715,443.09
825,715,443.09

9,996.84
825,725,439.93

0.00 48.66%

 

Category Long Description: CASH EQUIVALENTS - STIF
100,000,000.00 31599H229 FIDELITY STIF .01%                                 

MONTHLY VARIABLE 08/01/2011 
100.00 100,000,000.00 100,000,000.00

191.78
100,000,191.78

0.00 5.89%

0.01 928989417 JP MORGAN TREASURY PLUS 
AGENCY SHARES              
 

100.00 0.01 0.01
0.01
0.02

0.00 0.00%

TOTAL: CASH 
EQUIVALENTS - 
STIF

100,000,000.01 100,000,000.01
100,000,000.01

191.79
100,000,191.80

0.00 5.89%

 

Category Long Description: FIXED INCOME - CORPORATE BONDS
10,000,000.00 06050BAG6 BANK OF AMERICA CORP 2.1% 

SRN 30/APR/2012 USD1000  
SEMI-ANN. 2.100% 04/30/2012 

101.36 10,138,218.23 10,136,330.00
53,539.61

10,189,869.61

(1,888.23) 0.60%

38,000,000.00 17314AAE2 CITIGROUP FUNDING INC FRN 
30/MAR/2012 USD1000      
QUARTERLY FLOATING 03/30/2012
 

100.26 38,099,781.92 38,097,166.00
18,434.20

38,115,600.20

(2,615.92) 2.25%

15,000,000.00 17314JAN3 CITIBANK N A 1.375% BDS 
10/AUG/2011 USD1000        
SEMI-ANN. 1.375% 08/10/2011 

100.03 15,004,544.23 15,004,544.23
98,051.92

15,102,596.15

0.00 0.89%

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

100.08 20,017,196.92 20,015,180.00
24,184.94

20,039,364.94

(2,016.92) 1.18%

 
D-046-798-684 08-Aug-2011 17:20:42



Detailed Net Asset Valuation LGIP-GOV Pool 7

Page 2 of 5

As of: 31-Jul-2011

Institutional Accounting Detailed Net Asset Valuation

Account:  P 03274  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
 

22,000,000.00 61757UAL4 MORGAN STANLEY FRN 
10/FEB/2012 USD1000             
QUARTERLY FLOATING 02/10/2012
 

100.22 22,044,142.32 22,048,862.00
27,744.97

22,076,606.97

4,719.68 1.30%

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

99.94 9,990,895.54 9,993,630.00
0.00

9,993,630.00

2,734.46 0.59%

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

99.99 24,996,831.96 24,996,831.96
0.00

24,996,831.96

0.00 1.47%

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

99.99 39,996,373.16 39,996,373.16
0.00

39,996,373.16

0.00 2.36%

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

99.92 14,978,979.34 14,988,360.00
0.00

14,988,360.00

9,380.66 0.88%

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

99.99 49,995,966.87 49,995,966.87
0.00

49,995,966.87

0.00 2.95%

50,501,039.94 975709D ALLIANCE BANK OF ARIZONA 
REPO SWEEP 0.23%          
0.230% 09/01/2011 

100.00 50,501,039.94 50,501,039.94
12,009.56

50,513,049.50

0.00 2.98%

TOTAL: FIXED 
INCOME - 
CORPORATE 
BONDS

295,501,039.94 295,763,970.43
295,774,284.16

233,965.20
296,008,249.36

10,313.73 17.44%

 

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
95,000,000.00 912828GA2 US TREAS NTS 04.500% 

30/NOV/2011                   
SEMI-ANN. 4.500% 11/30/2011 

101.43 96,357,747.41 96,358,215.00
724,180.33

97,082,395.33

467.59 5.72%

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

101.83 50,912,732.78 50,916,000.00
201,086.96

51,117,086.96

3,267.22 3.01%

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

100.20 50,102,137.04 50,101,550.00
126,358.70

50,227,908.70

(587.04) 2.96%

50,000,000.00 912828ML1 UNITED STATES OF AMER TREAS 100.33 50,160,356.16 50,166,000.00 5,643.84 2.96%
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Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
BON
DS 
1% 
BDS           
SEMI-ANN. 1.000% 12/31/2011
 

43,478.26
50,209,478.26

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

100.19 50,091,330.19 50,093,750.00
63,524.59

50,157,274.59

2,419.81 2.96%

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

100.50 50,235,354.00 50,248,000.00
168,032.79

50,416,032.79

12,646.00 2.97%

TOTAL: FIXED 
INCOME - 
GOVERNMENT 
BONDS

345,000,000.00 347,859,657.58
347,883,515.00

1,326,661.63
349,210,176.63

23,857.42 20.58%

 

Category Long Description: MISCELLANEOUS - CURRENCIES
51,218,889.15 CASH USD 

 
1.00 51,218,889.15 51,218,889.15

0.00
51,218,889.15

0.00 3.02%

TOTAL: 
MISCELLANEOUS 
- CURRENCIES

51,218,889.15 51,218,889.15
51,218,889.15

0.00
51,218,889.15

0.00 3.02%

 

Category Long Description: MISCELLANEOUS - OTHER
 EXPENSE INVESTMENT MGT FEE 

 
 (76,468.64) 0.00

(76,468.64)
(76,468.64)

 (0.00%)

TOTAL: 
MISCELLANEOUS 
- OTHER

 (76,468.64)
0.00

(76,468.64)
(76,468.64)

 (0.00%)

 

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

0.000% 08/25/2011 
99.99 49,994,999.96 49,994,999.96

0.00
49,994,999.96

0.00 2.95%

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

100.00 24,998,854.13 24,998,854.13
0.00

0.00 1.47%
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Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
24,998,854.13

TOTAL: SHORT 
TERM 
INVESTMENTS - 
TREASURY BILLS

75,000,000.00 74,993,854.09
74,993,854.09

0.00
74,993,854.09

0.00 4.42%

 

Category Long Description: 
0.00  Net Capital Payable 

 
0.00 (10,416.67) (10,416.67)

0.00
(10,416.67)

0.00 (0.00%)

0.00  Net Capital Receivable 
 

0.00 0.01 0.01
0.00
0.01

0.00 0.00%

0.00  Net Income Payable 
 

0.00 (67,840.54) 0.00
(67,840.54)
(67,840.54)

0.00 (0.00%)

0.00  Net Income Receivable 
 

0.00 23,573.16 0.00
23,573.16
23,573.16

0.00 0.00%

TOTAL: 0.00 (54,684.04)
(10,416.66)
(44,267.38)
(54,684.04)

0.00 (0.00%)

 

Grand Total 1,692,435,372.19 1,695,420,661.67
1,695,575,568.84

1,450,079.44
1,697,025,648.28

34,171.15 100.00%
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