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As of: 30-Sep-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
500,000,000.00 65599W778 TRI-PARTY REPO NOMURA 

SECURITIES 0.05% 03/OCT/2011 
0.050% 10/03/2011 

100.00 500,000,000.00 500,000,000.00
694.44

500,000,694.44

0.00 33.53%

3,737,713.19 85299Y833 TRI-PARTY REPO SOUTH STREET 
0.03% 03/OCT/2011      
0.030% 10/03/2011 

100.00 3,737,713.19 3,737,713.19
3.11

3,737,716.30

0.00 0.25%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

503,737,713.19 503,737,713.19
503,737,713.19

697.55
503,738,410.74

0.00 33.78%

 

Category Long Description: CASH EQUIVALENTS - STIF
50,000,616.44 31599G270 FIDELITY - TREASURY .01%                           

MONTHLY VARIABLE 10/03/2011 
100.00 50,000,616.44 50,000,616.44

410.96
50,001,027.40

0.00 3.35%

TOTAL: CASH 
EQUIVALENTS - 
STIF

50,000,616.44 50,000,616.44
50,000,616.44

410.96
50,001,027.40

0.00 3.35%

 

Category Long Description: FIXED INCOME - CORPORATE BONDS
25,000,000.00 02580HAC0 AMERICAN EXPR BK F 3.15% GTD 

NT 09/DEC/2011 USD    
SEMI-ANN. 3.150% 12/09/2011 

100.57 25,142,424.83 25,142,424.83
245,727.22

25,388,152.05

0.00 1.70%

10,000,000.00 06050BAG6 BANK OF AMERICA CORP 2.1% 
SRN 30/APR/2012 USD1000  
SEMI-ANN. 2.100% 04/30/2012 

101.08 10,107,334.54 10,108,450.00
88,418.32

10,196,868.32

1,115.46 0.68%

15,710,000.00 17314AAB8 CITIGROUP FUNDING INC FRN 
30/APR/2012 USD10000     
QUARTERLY FLOATING 04/30/2012
 

100.21 15,753,461.77 15,743,415.17
16,278.38

15,759,693.55

(10,046.60) 1.06%

48,000,000.00 17314AAE2 CITIGROUP FUNDING INC FRN 
30/MAR/2012 USD1000      
QUARTERLY FLOATING 03/30/2012
 

100.11 48,096,805.21 48,051,168.00
891.41

48,052,059.41

(45,637.21) 3.22%

15,462,000.00 36967HAD9 GENERAL ELECTRIC CAPITAL 
CORP 3% BDS 09/DEC/2011   
SEMI-ANN. 3.000% 12/09/2011 

100.54 15,544,845.40 15,544,845.40
0.00

15,544,845.40

0.00 1.04%

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

100.03 20,006,706.75 20,006,706.75
15,358.55

0.00 1.34%
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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
 20,022,065.30

10,112,000.00 4042EPAA5 HSBC USA INC 3.125% BDS 
16/DEC/2011 USD1000        
SEMI-ANN. 3.125% 12/16/2011 

100.62 10,175,045.26 10,175,045.26
92,469.61

10,267,514.87

0.00 0.69%

50,000,000.00 61757UAB6 MORGAN STANLEY 3.25% 
01/DEC/2011                   
SEMI-ANN. 3.250% 12/01/2011 

100.52 50,259,758.26 50,259,758.26
542,903.99

50,802,662.25

0.00 3.41%

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

100.17 22,030,190.40 22,038,478.00
17,629.73

22,056,107.73

8,287.60 1.48%

12,650,000.00 61757UAN0 MORGAN STANLEY FRN 
13/MAR/2012 USD1000             
QUARTERLY FLOATING 03/13/2012
 

100.14 12,669,553.70 12,667,912.40
3,402.48

12,671,314.88

(1,641.30) 0.85%

12,400,000.00 64944QAA5 NEW YORK CMNTY 3% NTS 
16/DEC/2011 USD1000          
SEMI-ANN. 3.000% 12/16/2011 

100.60 12,474,045.66 12,474,045.66
108,869.05

12,582,914.71

0.00 0.84%

94,318,000.00 7591EAAB9 REGIONS BANK 3.25% BDS 
09/DEC/2011 USD1000         
SEMI-ANN. 3.250% 12/09/2011 

100.58 94,864,792.06 94,864,792.06
524,040.78

95,388,832.84

0.00 6.40%

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

99.99 9,994,281.95 9,999,380.00
0.00

9,999,380.00

5,098.05 0.67%

7,585,000.00 846042AA7 SOVEREIGN BANK 2.75% SRN 
17/JAN/2012 USD1000       
SEMI-ANN. 2.750% 01/17/2012 

100.71 7,645,502.18 7,638,694.22
43,003.31

7,681,697.53

(6,807.96) 0.52%

13,900,000.00 86801BAB1 SUNTRUST BANKS INC 3% BDS 
16/NOV/2011 USD1000      
SEMI-ANN. 3.000% 11/16/2011 

100.36 13,950,023.67 13,950,023.67
156,470.39

14,106,494.06

0.00 0.95%

100,000,000.00 90345AAA0 US CENTRAL FEDERAL CREDIT 
1.25% NTS 19/OCT/2011    
SEMI-ANN. 1.250% 10/19/2011 

100.06 100,059,122.35 100,059,122.35
562,499.98

100,621,622.33

0.00 6.75%

73,870,000.00 90345AAB8 US CENTRAL FEDERAL FR SNR 
NTS 19/OCT/2011 USD      
QUARTERLY FLOATING 10/19/2011
 

100.01 73,875,900.31 73,875,900.31
37,923.01

73,913,823.32

0.00 4.96%

11,200,000.00 949744AA4 WELLS FARGO & CO 3.00% BDS 
09/DEC/2011 USD1000     
SEMI-ANN. 3.000% 12/09/2011 

100.55 11,261,981.67 11,261,981.67
104,257.15

11,366,238.82

0.00 0.76%
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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
15,000,000.00 967651D UNITED STATES ZCP 08/MAR/2012                      

MONTHLY 0.000% 03/08/2012 
99.98 14,984,807.89 14,997,060.00

0.00
14,997,060.00

12,252.11 1.01%

50,520,494.84 975709D ALLIANCE BANK OF ARIZONA 
REPO SWEEP 0.22%          
0.220% 11/01/2011 

100.00 50,520,494.84 50,520,494.84
7,889.50

50,528,384.34

0.00 3.39%

TOTAL: FIXED 
INCOME - 
CORPORATE 
BONDS

617,727,494.84 619,417,078.70
619,379,698.85

2,568,032.86
621,947,731.71

(37,379.85) 41.70%

 

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 

100.71 95,673,263.30 95,673,263.30
1,436,680.33

97,109,943.63

0.00 6.51%

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

101.11 50,546,438.76 50,552,750.00
584,408.97

51,137,158.97

6,311.24 3.43%

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

100.07 50,033,671.55 50,033,671.55
209,239.13

50,242,910.68

0.00 3.37%

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

100.23 50,096,002.73 50,115,250.00
126,358.70

50,241,608.70

19,247.27 3.37%

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

100.09 50,045,287.70 50,045,287.70
126,024.59

50,171,312.29

0.00 3.36%

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

100.44 50,176,273.37 50,220,500.00
1,366.12

50,221,866.12

44,226.63 3.37%

TOTAL: FIXED 
INCOME - 
GOVERNMENT 
BONDS

345,000,000.00 346,570,937.41
346,640,722.55

2,484,077.84
349,124,800.39

69,785.14 23.41%

 

Category Long Description: MISCELLANEOUS - CURRENCIES
61,576.48 CASH USD 

 
1.00 61,576.48 61,576.48

0.00
61,576.48

0.00 0.00%
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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: MISCELLANEOUS - CURRENCIES

TOTAL: 
MISCELLANEOUS 
- CURRENCIES

61,576.48 61,576.48
61,576.48

0.00
61,576.48

0.00 0.00%

 

Category Long Description: MISCELLANEOUS - OTHER
 EXPENSE INVESTMENT MGT FEE 

 
 (76,084.79) 0.00

(76,084.79)
(76,084.79)

 (0.01%)

TOTAL: 
MISCELLANEOUS 
- OTHER

 (76,084.79)
0.00

(76,084.79)
(76,084.79)

 (0.01%)

 

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
25,000,000.00 9127953M1 UNITED STATES TREAS BILLS DT                       

0.000% 10/06/2011 
100.00 24,999,913.18 24,999,913.18

0.00
24,999,913.18

0.00 1.68%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
TREASURY BILLS

25,000,000.00 24,999,913.18
24,999,913.18

0.00
24,999,913.18

0.00 1.68%

 

Category Long Description: 
0.00  Net Capital Payable 

 
0.00 (58,378,525.58) (58,378,525.58)

0.00
(58,378,525.58)

0.00 (3.91%)

0.00  Net Income Payable 
 

0.00 (110,958.66) 0.00
(110,958.66)
(110,958.66)

0.00 (0.01%)

0.00  Net Income Receivable 
 

0.00 31,278.52 0.00
31,278.52
31,278.52

0.00 0.00%

TOTAL: 0.00 (58,458,205.72)
(58,378,525.58)

(79,680.14)
(58,458,205.72)

0.00 (3.92%)

 

Grand Total 1,541,527,400.95 1,486,253,544.89
1,486,441,715.11

4,897,454.28
32,405.29 100.00%
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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: 

1,491,339,169.39
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End of Report 
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