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As of: 28-Feb-2011

Institutional Accounting Detailed Net Asset Valuation

STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)
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: 60000080
59,400.00 464287457 ISHARES BARCLAYS 1-3 YRS 

TREASURY BOND FUND        
 

83.92 4,998,213.00 4,984,848.00
0.00

4,984,848.00

(13,365.00) 3.83%

TOTAL: 60000080 59,400.00 4,998,213.00
4,984,848.00

0.00
4,984,848.00

(13,365.00) 3.83%

 

Category Long Description: CASH EQUIVALENTS - REPURCHASE AGREEMENTS
27,000,000.00 05199T536 TRI-PARTY REPO DEUTSCHE BANK 

0.16% 01/MAR/2011     
0.160% 03/01/2011 

100.00 27,000,000.00 27,000,000.00
120.00

27,000,120.00

0.00 20.73%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

27,000,000.00 27,000,000.00
27,000,000.00

120.00
27,000,120.00

0.00 20.73%

 

Category Long Description: CASH EQUIVALENTS - STIF
133,835.03 928989417 JP MORGAN TREASURY PLUS MMF 

AGENCY SHARES          
 

100.00 133,835.03 133,835.03
0.00

133,835.03

0.00 0.10%

TOTAL: CASH 
EQUIVALENTS - 
STIF

133,835.03 133,835.03
133,835.03

0.00
133,835.03

0.00 0.10%

 

Category Long Description: FIXED INCOME - CMO/REMIC
83,418.57 38374C5H0 GNMA REMIC TRUST 2003-85 PD 

DUE 20/MAR/2033 4.00   
MONTHLY 4.000% 03/20/2033 

103.92 83,418.57 86,687.62
278.06

86,965.68

3,269.05 0.07%

153,466.16 38374GKR2 GINNIE MAE 2004-29 B-MX 5.000% 
16/AUG/2029         
MONTHLY 5.000% 08/16/2029 

104.32 158,517.58 160,091.69
639.44

160,731.13

1,574.11 0.12%

146,080.84 38374LP54 GINNIE MAE 2005-58 NJ MX 4.500% 
20/AUG/2035        
MONTHLY 4.500% 08/20/2035 

102.25 150,694.36 149,366.24
547.80

149,914.04

(1,328.12) 0.12%

2,395,242.65 38374XWJ0 GINNIE MAE 2009-24 A 4.500% 
20/MAR/2034            
MONTHLY 4.500% 03/20/2034 

105.04 2,509,511.71 2,516,078.57
8,982.16

2,525,060.73

6,566.86 1.94%
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Institutional Accounting Detailed Net Asset Valuation

STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)
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 - CMO/REMIC
3,741,006.59 38376ETD7 GINNIE MAE 2009-108 WG 4.000% 

20/SEP/2038          
MONTHLY 4.000% 09/20/2038 

102.84 3,832,539.36 3,847,087.70
12,470.02

3,859,557.72

14,548.34 2.96%

440,944.15 38376KWC1 GINNIE MAE 2009-87 BD 3.000% 
20/OCT/2038           
MONTHLY 3.000% 10/20/2038 

101.56 446,244.39 447,810.84
1,102.36

448,913.20

1,566.45 0.34%

1,867,534.30 38376TBZ4 GINNIE MAE 2010-12 MH 4.000% 
20/JUL/2037           
MONTHLY 4.000% 07/20/2037 

102.71 1,914,850.13 1,918,164.65
6,225.11

1,924,389.76

3,314.52 1.48%

1,867,534.30 38376TCB6 GINNIE MAE 2010-12 MD 4.500% 
20/JUL/2037           
MONTHLY 4.500% 07/20/2037 

104.77 1,950,881.65 1,956,568.62
7,003.25

1,963,571.87

5,686.97 1.51%

TOTAL: FIXED 
INCOME - 
CMO/REMIC

10,695,227.56 11,046,657.75
11,081,855.93

37,248.20
11,119,104.13

35,198.18 8.54%

 

Category Long Description: FIXED INCOME - CORPORATE BONDS
1,000,000.00 06050BAG6 BANK OF AMERICA CORP 2.1% SRN 

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

102.04 1,010,064.25 1,020,427.00
7,058.33

1,027,485.33

10,362.75 0.79%

1,244,000.00 17313UAA7 CITIGROUP INC 2.875% GTD BDS 
09/DEC/2011 USD1000   
SEMI-ANN. 2.875% 12/09/2011 

101.97 1,259,852.25 1,268,542.88
8,146.47

1,276,689.35

8,690.63 0.98%

1,000,000.00 17313UAE9 CITIGROUP INC 2.125% SRN 
30/APR/2012 USD1000       
SEMI-ANN. 2.125% 04/30/2012 

102.01 1,008,794.77 1,020,129.00
7,142.36

1,027,271.36

11,334.23 0.79%

1,500,000.00 17313YAB7 CITIGROUP INC 1.375% GTD 
05/MAY/2011 USD1000       
SEMI-ANN. 1.375% 05/05/2011 

100.14 1,502,159.62 1,502,159.62
6,645.83

1,508,805.45

0.00 1.16%

1,050,000.00 17313YAD3 CITIGROUP FUNDING INC FR BDS 
03/JUN/2011 USD1000   
QUARTERLY FLOATING 06/03/2011 

100.01 1,050,242.05 1,050,078.75
650.50

1,050,729.25

(163.30) 0.81%

1,000,000.00 17313YAG6 CITIGROUP FUNDING INC 2.125% 
NTS 12/JUL/2012       
SEMI-ANN. 2.125% 07/12/2012 

102.18 1,010,479.00 1,021,836.00
2,892.36

1,024,728.36

11,357.00 0.79%

1,000,000.00 17313YAL5 CITIGROUP FUNDING INC 1.875% 
22/OCT/2012           
SEMI-ANN. 1.875% 10/22/2012 

102.03 1,002,545.23 1,020,346.00
6,718.75

17,800.77 0.79%
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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
1,027,064.75

2,000,000.00 17314JAK9 CITIBANK N A 1.5% NTS 12/JUL/2011 
USD1000          
SEMI-ANN. 1.500% 07/12/2011 

100.49 2,007,090.90 2,009,782.00
4,083.33

2,013,865.33

2,691.10 1.55%

2,000,000.00 17314JAP8 CITIGROUP INC 1.25% BDS 
22/SEP/2011 USD1000        
SEMI-ANN. 1.250% 09/22/2011 

100.59 2,011,109.97 2,011,750.00
11,041.67

2,022,791.67

640.03 1.55%

705,000.00 36967HAL1 GENERAL ELECTRIC CAPITAL CORP 
1.8% NTS 11/MAR/2011 
USD1000 TR'11'                                     

100.05 705,383.35 705,383.35
5,992.50

711,375.85

0.00 0.55%

5,000,000.00 36967HAY3 GENERAL ELECTRIC CAPITAL CORP 
2.625% BDS           
SEMI-ANN. 2.625% 12/28/2012 

103.39 5,174,462.80 5,169,465.00
22,968.75

5,192,433.75

(4,997.80) 3.99%

1,000,000.00 38146FAA9 GOLDMAN SACHS GROUP INC 
3.25% BDS 15/JUN/2012      
SEMI-ANN. 3.250% 06/15/2012 

103.51 1,025,088.75 1,035,054.00
6,861.11

1,041,915.11

9,965.25 0.80%

1,050,000.00 61757UAB6 MORGAN STANLEY 3.25% 
01/DEC/2011                   
SEMI-ANN. 3.250% 12/01/2011 

102.22 1,073,269.16 1,073,304.75
8,531.25

1,081,836.00

35.59 0.83%

2,000,000.00 690353NM5 OVERSEAS PRIVATE INV CORP 
PARTN CTF 5.08%          
SEMI-ANN. 5.080% 12/10/2011 

132.72 2,665,473.60 2,654,340.00
0.00

2,654,340.00

(11,133.60) 2.04%

775,000.00 69351CAA1 PNC FUNDING CORPORATION 
1.875% SRN 22/JUN/2011     
SEMI-ANN. 1.875% 06/22/2011 

100.54 778,566.85 779,163.30
2,785.16

781,948.46

596.45 0.60%

4,000,000.00 73278MAA1 POOLED FDG TR I 2.74% BDS 
15/FEB/2012 USD          
SEMI-ANN. 2.740% 02/15/2012 

102.04 4,076,990.02 4,081,796.00
4,871.11

4,086,667.11

4,805.98 3.14%

1,000,000.00 949744AA4 WELLS FARGO & CO 3.00% BDS 
09/DEC/2011 USD1000     
SEMI-ANN. 3.000% 12/09/2011 

102.07 1,015,722.07 1,020,685.00
6,833.33

1,027,518.33

4,962.93 0.79%

TOTAL: FIXED 
INCOME - 
CORPORATE 
BONDS

27,324,000.00 28,377,294.64
28,444,242.65

113,222.81
28,557,465.46

66,948.01 21.92%

 

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
3,000,000.00 038461AC3 AID-EGYPT 4.45% 15/SEP/2015                        109.52 3,357,615.16 3,285,630.00 (71,985.16) 2.57%
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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 - GOVERNMENT BONDS
SEMI-ANN. 4.450% 09/15/2015 61,558.33

3,347,188.33

3,000,000.00 911759JQ2 U S DEPT HSG & URBAN DEV GOVT 
4.33% DEB            
SEMI-ANN. 4.330% 08/01/2015 

109.06 3,353,590.16 3,271,848.00
10,825.00

3,282,673.00

(81,742.16) 2.52%

500,000.00 912810DP0 USA TREASURY BDS 11.25% BDS 
15/FEB/2015 USD1000    
SEMI-ANN. 11.250% 02/15/2015 

137.12 669,195.55 685,586.00
2,175.41

687,761.41

16,390.45 0.53%

2,000,000.00 912828JK7 UNITED STATES TREAS NTS 3.125% 
31/AUG/2013         
SEMI-ANN. 3.125% 08/31/2013 

105.56 2,114,391.67 2,111,250.00
169.84

2,111,419.84

(3,141.67) 1.62%

250,000.00 912828JW1 UNITED STATES TREAS NTS 1.500% 
31/DEC/2013         
SEMI-ANN. 1.500% 12/31/2013 

101.15 247,518.91 252,871.00
621.55

253,492.55

5,352.09 0.19%

1,000,000.00 912828KE9 UNITED STATES OF AMER TREAS 
NOTES 0.875% TRES      
SEMI-ANN. 0.875% 02/28/2011 

100.00 1,000,000.00 1,000,000.00
0.00

1,000,000.00

0.00 0.77%

3,500,000.00 912828KL3 UNITED STATES TREAS NTS 0.875% 
30/APR/2011         
SEMI-ANN. 0.875% 04/30/2011 

100.08 3,502,637.90 3,502,637.90
10,236.53

3,512,874.43

0.00 2.70%

1,000,000.00 912828KU3 UNITED STATES TREAS NTS 0.875% 
31/MAY/2011         
SEMI-ANN. 0.875% 05/31/2011 

100.18 1,000,862.83 1,001,758.00
2,199.59

1,003,957.59

895.17 0.77%

2,500,000.00 912828KV1 UNITED STATES TREAS NTS 
02.250% 31/MAY/2014        
SEMI-ANN. 2.250% 05/31/2014 

103.05 2,511,638.54 2,576,367.50
14,062.50

2,590,430.00

64,728.96 1.99%

1,000,000.00 912828LF5 UNITED STATES TREAS NTS 1.125% 
30/JUN/2011         
SEMI-ANN. 1.125% 06/30/2011 

100.32 1,002,120.52 1,003,203.00
1,864.64

1,005,067.64

1,082.48 0.77%

2,000,000.00 912828LS7 UNITED STATES TREAS NTS 2.375% 
31/OCT/2014         
SEMI-ANN. 2.375% 10/31/2014 

103.09 2,083,465.45 2,061,876.00
15,877.07

2,077,753.07

(21,589.45) 1.60%

1,000,000.00 912828LV0 UNITED STATES TREAS NTS 1% 
31/AUG/2011             
SEMI-ANN. 1.000% 08/31/2011 

100.40 1,002,008.09 1,004,023.00
27.17

1,004,050.17

2,014.91 0.77%

1,000,000.00 912828MJ6 UNITED STATES TREAS NTS 0.875% 
31/JAN/2012         
SEMI-ANN. 0.875% 01/31/2012 

100.54 999,387.98 1,005,430.00
700.97

1,006,130.97

6,042.02 0.77%
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STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)
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
500,000.00 912828MN7 UNITED STATES TREAS NTS 1.375% 

15/FEB/2013         
SEMI-ANN. 1.375% 02/15/2013 

101.37 505,912.25 506,855.50
265.88

507,121.38

943.25 0.39%

500,000.00 912828MX5 UNITED STATES TREAS NTS 1.75% 
15/APR/2013          
SEMI-ANN. 1.750% 04/15/2013 

102.12 509,306.53 510,585.00
3,293.27

513,878.27

1,278.47 0.39%

1,000,000.00 912828NB2 UNITED STATES TREAS NTS 1.00% 
30/APR/2012          
SEMI-ANN. 1.000% 04/30/2012 

100.76 998,600.80 1,007,620.00
3,342.54

1,010,962.54

9,019.20 0.78%

500,000.00 912828NH9 UNITED STATES TREAS NTS 1.125% 
15/JUN/2013         
SEMI-ANN. 1.125% 06/15/2013 

100.70 503,881.97 503,475.00
1,174.45

504,649.45

(406.97) 0.39%

500,000.00 912828NN6 UNITED STATES TREAS NTS 1.000% 
15/JUL/2013         
SEMI-ANN. 1.000% 07/15/2013 

100.34 500,057.05 501,680.00
621.55

502,301.55

1,622.95 0.39%

2,000,000.00 912828NZ9 UNITED STATES TREAS NTS 1.250% 
30/SEP/2015         
SEMI-ANN. 1.250% 09/30/2015 

96.93 2,004,310.82 1,938,594.00
10,439.56

1,949,033.56

(65,716.82) 1.50%

1,000,000.00 912828PB0 UNITED STATES TREAS NTS 0.500% 
15/OCT/2013         
SEMI-ANN. 0.500% 10/15/2013 

98.75 999,370.80 987,500.00
1,881.87

989,381.87

(11,870.80) 0.76%

1,000,000.00 912828PD6 UNITED STATES TREAS NTS 0.375% 
31/OCT/2012         
SEMI-ANN. 0.375% 10/31/2012 

99.73 999,868.39 997,266.00
1,253.45

998,519.45

(2,602.39) 0.77%

1,000,000.00 912828PU8 UNITED STATES TREAS NTS 0.5% 
15/NOV/2013           
SEMI-ANN. 0.500% 11/15/2013 

98.61 991,700.21 986,094.00
1,464.09

987,558.09

(5,606.21) 0.76%

TOTAL: FIXED 
INCOME - 
GOVERNMENT 
BONDS

29,750,000.00 30,857,441.58
30,702,149.90

144,055.26
30,846,205.16

(155,291.68) 23.68%

 

Category Long Description: FIXED INCOME - MORTGAGE BACKED SECURITIES
1,447,499.14 36200NTC5 GNMA I MORTPASS 4.5% 

15/JUN/2019 SF PN# 605447     
MONTHLY 4.500% 06/15/2019 

106.39 1,528,474.20 1,539,987.78
5,428.12

1,545,415.90

11,513.58 1.19%

1,182,112.96 36202FAE6 GNMA II MORTPASS 4.5% 
20/AUG/2024 SF PN# 004505    
MONTHLY 4.500% 08/20/2024 

105.51 1,235,201.39 1,247,237.89
4,432.92

12,036.50 0.96%
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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 - MORTGAGE BACKED SECURITIES
1,251,670.81

1,206,983.92 36202FBR6 GNMA II MORTPASS 4.5% 
20/OCT/2024 SF PN# 004548    
MONTHLY 4.500% 10/20/2024 

105.51 1,261,380.25 1,273,479.04
4,526.19

1,278,005.23

12,098.79 0.98%

4,503,057.30 36202FFH4 GNMA II MORTPASS 4.5% 
20/APR/2025 SF PN# 004668    
MONTHLY 4.500% 04/20/2025 

105.55 4,738,440.51 4,753,138.68
16,886.46

4,770,025.14

14,698.17 3.66%

8,053.64 36207KD64 GNMA I MORTPASS 6% 15/OCT/2013 
SF PN# 434025       
MONTHLY 6.000% 10/15/2013 

108.93 8,328.33 8,772.70
40.27

8,812.97

444.37 0.01%

1,512,485.67 3620A3Q31 GNMA I MORTPASS 4.5% 
15/AUG/2024 SF PN# 717874     
MONTHLY 4.500% 08/15/2024 

105.87 1,577,082.69 1,601,327.90
5,671.82

1,606,999.72

24,245.21 1.23%

4,231,182.90 3620A5MX4 GNMA I MORTPASS 5% 15/SEP/2039 
SF PN# 719574       
MONTHLY 5.000% 09/15/2039 

107.08 4,482,144.61 4,530,960.77
17,629.93

4,548,590.70

48,816.16 3.49%

1,300,142.62 3620A6FL6 GNMA I MORTPASS 4.5% 
15/AUG/2024 SF PN# 720271     
MONTHLY 4.500% 08/15/2024 

105.87 1,357,327.51 1,376,511.98
4,875.53

1,381,387.51

19,184.47 1.06%

506,530.26 36241KZ76 GNMA I MORTPASS 5.5% 
15/FEB/2024 JP PN# 782566     
MONTHLY 5.500% 02/15/2024 

108.06 541,243.21 547,375.33
2,321.60

549,696.93

6,132.12 0.42%

482,601.25 36290TK65 GNMA I MORTPASS 5% 15/DEC/2035 
SF PN# 616917       
MONTHLY 5.000% 12/15/2035 

106.77 518,569.93 515,285.26
2,010.84

517,296.10

(3,284.67) 0.40%

10,444.36 36294XCP9 GNMA I MORTPASS 5% 15/SEP/2022 
SF PN# 662578       
MONTHLY 5.000% 09/15/2022 

107.51 10,947.38 11,228.70
43.52

11,272.22

281.32 0.01%

1,625,651.54 36297KGS4 GNMA I MORTPASS 5% 15/OCT/2039 
SF PN# 714009       
MONTHLY 5.000% 10/15/2039 

106.40 1,703,344.59 1,729,652.04
6,773.55

1,736,425.59

26,307.45 1.33%

TOTAL: FIXED 
INCOME - 
MORTGAGE 
BACKED 
SECURITIES

18,016,745.56 18,962,484.60
19,134,958.07

70,640.75
19,205,598.82

172,473.47 14.75%

 

Category Long Description: MISCELLANEOUS - CURRENCIES
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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: MISCELLANEOUS - CURRENCIES
(959,093.33) CASH USD 

 
1.00 (959,093.33) (959,093.33)

0.00
(959,093.33)

0.00 (0.74%)

TOTAL: 
MISCELLANEOUS 
- CURRENCIES

(959,093.33) (959,093.33)
(959,093.33)

0.00
(959,093.33)

0.00 (0.74%)

 

Category Long Description: MISCELLANEOUS - OTHER
 EXPENSE INVESTMENT MGT FEE 

 
 (5,508.32) 0.00

(5,508.32)
(5,508.32)

 (0.00%)

TOTAL: 
MISCELLANEOUS 
- OTHER

 (5,508.32)
0.00

(5,508.32)
(5,508.32)

 (0.00%)

 

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT
245,000.00 784885N FDIC MARSHALL & ILSLEY BANK 

0.85% 30/APR/2011      
 

100.00 245,000.00 245,000.00
1,203.86

246,203.86

0.00 0.19%

245,362.47 786765N FDIC METRO PHOENIX BANK CD 
1.25% 30/AUG/2011       
 

100.00 245,362.47 245,362.47
1,559.07

246,921.54

0.00 0.19%

245,372.62 788015D FDIC BANK OF TUCSON CD 1.21% 
29/SEP/2011           
 

100.00 245,372.62 245,372.62
1,244.54

246,617.16

0.00 0.19%

245,544.02 788018N FDIC ALLIANCE BANK OF ARIZONA 
CD 0.99% 02/MAR/2011 
 

100.00 245,544.02 245,544.02
1,198.79

246,742.81

0.00 0.19%

7,500,000.00 938554N FDIC - US BANK CD 0.38% 
31/MAR/2011                
 

100.00 7,500,000.00 7,500,000.00
24,270.73

7,524,270.73

0.00 5.78%

245,000.00 946037N FDIC WEST 1.50% 01/JUL/2011                        
 

100.00 245,000.00 245,000.00
2,446.64

247,446.64

0.00 0.19%

245,000.00 946040N FDIC BNC 1.0% 02/JUL/2011                          
 

100.00 245,000.00 245,000.00
1,624.38

246,624.38

0.00 0.19%
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STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)
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 - CERTIFICATE OF DEPOSIT
246,505.33 957928N FDIC PINNACLE BANK CD 1% 

30/NOV/2011               
 

100.00 246,505.33 246,505.33
614.57

247,119.90

0.00 0.19%

246,140.11 959482N FDIC REPUBLIC BANK OF ARIZONA 
CD 0.75% 29/JUN/2011 
 

100.00 246,140.11 246,140.11
313.58

246,453.69

0.00 0.19%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
CERTIFICATE OF 
DEPOSIT

9,463,924.55 9,463,924.55
9,463,924.55

34,476.16
9,498,400.71

0.00 7.29%

 

Category Long Description: 
0.00  Net Capital Payable 

 
0.00 (246,140.11) (246,140.11)

0.00
(246,140.11)

0.00 (0.19%)

0.00  Net Capital Receivable 
 

0.00 245,000.00 245,000.00
0.00

245,000.00

0.00 0.19%

0.00  Net Income Payable 
 

0.00 (166,326.29) 0.00
(166,326.29)
(166,326.29)

0.00 (0.13%)

0.00  Net Income Receivable 
 

0.00 37,703.26 0.00
37,703.26
37,703.26

0.00 0.03%

TOTAL: 0.00 (129,763.14)
(1,140.11)

(128,623.03)
(129,763.14)

0.00 (0.10%)

 

Grand Total 121,484,039.37 129,745,486.36
129,985,580.69

265,631.83
130,251,212.52

105,962.98 100.00%
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End of Report 
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