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As of: 31-Jan-2012

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
300,000,000.00 06099E504 TRI-PARTY REPO BANK 

OF AMERICA 0.07% 
17/FEB/2012   
0.070% 02/17/2012 

100.00 300,000,000.00 300,000,000.00
 7,583.33

 300,007,583.33

0.00 19.48%

125,000,000.00 5199U2974 TRI-PARTY REPOP 
DEUTSCHE 0.06% 
07/FEB/2012         
0.060% 02/07/2012 

100.00 125,000,000.00 125,000,000.00
 10,208.33

 125,010,208.33

0.00 8.12%

300,000,000.00 5199U3253 TRI-PARTY REPO 
DEUTCHE BANK 0.09% 
21/FEB/2012      
0.090% 02/21/2012 

100.00 300,000,000.00 300,000,000.00
 9,750.00

 300,009,750.00

0.00 19.48%

319,652,812.84 65599X768 TRI-PARTY REPO 
NOMURA 0.22% 
01/FEB/2012            
0.220% 02/01/2012 

100.00 319,652,812.84 319,652,812.84
 1,953.43

 319,654,766.27

0.00 20.76%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

1,044,652,812.84    1,044,652,812.84 

1,044,652,812.84 

29,495.09 

1,044,682,307.93 

0.00 67.84% 

 
Category Long Description: CASH EQUIVALENTS - STIF

12,065.70 928989417 JPMORGAN US TREAS 
PLUS MMKT FUND 
AGENCY SHARES -   
MONTHLY VARIABLE 
12/31/2049 

100.00 12,065.70 12,065.70
 0.00

 12,065.70

0.00 0.00%

50,002,497.25 G24998711 FIDELITY 
INVESTMENTS - 
TREASURY 
PORTFOLIO SHARES   
MONTHLY VARIABLE 
02/01/2012 

100.00 50,002,497.25 50,002,497.25
 397.28

 50,002,894.53

0.00 3.25%

TOTAL: CASH 
EQUIVALENTS - STIF 50,014,562.95    50,014,562.95 

50,014,562.95 

397.28 

50,014,960.23 

0.00 3.25% 

 
Category Long Description: FIXED INCOME - CORPORATE BONDS

8,200,000.00 05951TAC8 BANCO BVA PUERTO R 
VAR BDS 25/MAY/2012 

99.98 8,209,959.32 8,198,433.80 (11,525.52) 0.53%
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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
USD         
QUARTERLY FLOATING 
05/25/2012 

 7,575.58
 8,206,009.38

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

100.45 10,045,060.26 10,045,060.26
 53,934.43

 10,098,994.69

0.00 0.66%

8,000,339.73 16832AD FDIC ALLIANCE BANK 
OF ARIZONA CDARS 
CD 0.38%       
0.380% 07/19/2012 

100.00 8,000,339.73 8,000,339.73
 666.33

 8,001,006.06

0.00 0.52%

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

100.12 15,728,245.54 15,728,245.54
 770.75

 15,729,016.29

0.00 1.02%

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

100.06 48,031,020.43 48,031,020.43
 38,686.98

 48,069,707.41

0.00 3.12%

25,000,000.00 36967HBA4 GENL ELEC CAP CORP 
FDIC TLGP GTD SR NT 
FLT 12      
QUARTERLY FLOATING 
09/21/2012 

100.28 25,031,515.04 25,070,575.00
 16,536.03

 25,087,111.03

39,059.96 1.63%

16,637,000.00 481247AN4 JPMORGAN CHASE & 
CO 0.53938% BDS 
26/DEC/2012       
QUARTERLY FLOATING 
12/26/2012 

100.56 16,722,708.66 16,730,466.67
 13,704.70

 16,744,171.37

7,758.01 1.09%

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

100.01 22,002,058.43 22,002,058.43
 36,731.45

 22,038,789.88

0.00 1.43%

33,640,000.00 61757UAN0 MORGAN STANLEY 
FRN 13/MAR/2012 
USD1000             
QUARTERLY FLOATING 
03/13/2012 

100.05 33,655,257.13 33,655,257.13
 34,656.26

 33,689,913.39

0.00 2.19%

15,000,000.00 967651D UNITED STATES ZCP 99.98 14,996,560.38 14,996,560.38 0.00 0.97%
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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
08/MAR/2012                      
MONTHLY 0.000% 
03/08/2012 

 0.00
 14,996,560.38

24,897,164.51 975709D ALLIANCE BANK OF 
ARIZONA REPO SWEEP 
0.226%         
0.226% 03/01/2012 

100.00 24,897,164.51 24,897,164.51
 4,470.58

 24,901,635.09

0.00 1.62%

TOTAL: FIXED INCOME - 
CORPORATE BONDS 227,084,504.24    227,319,889.43 

227,355,181.88 

207,733.09 

227,562,914.97 

35,292.45 14.78% 

 
Category Long Description: FIXED INCOME - GOVERNMENT BONDS

50,000,000.00 912828MU1 UNITED STATES 
TREAS NTS 1.000% 
31/MAR/2012         
 

100.11 50,057,143.56 50,057,143.56
 169,398.91

 50,226,542.47

0.00 3.26%

TOTAL: FIXED INCOME - 
GOVERNMENT BONDS 50,000,000.00    50,057,143.56 

50,057,143.56 

169,398.91 

50,226,542.47 

0.00 3.26% 

 
Category Long Description: MISCELLANEOUS - CURRENCIES

5,972.10 CASH USD 
 

1.00 5,972.10 5,972.10
 0.00

 5,972.10

0.00 0.00%

TOTAL: MISCELLANEOUS 
- CURRENCIES 5,972.10    5,972.10 

5,972.10 

0.00 

5,972.10 

0.00 0.00% 

 
Category Long Description: MISCELLANEOUS - OTHER

 EXPENSE INVESTMENT MGT FEE 
 

 (80,497.04) 0.00
 (80,497.04)
 (80,497.04)

 (0.01%)

TOTAL: MISCELLANEOUS 
- OTHER      (80,497.04) 

0.00 

(80,497.04) 
  (0.01%) 
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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 - OTHER
(80,497.04) 

 
Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

10,000,000.00 13333AN FDIC ALLIANCE BANK 
OF ARIZONA CDARS 
CD             
 

100.00 10,000,000.00 10,000,000.00
 3,482.19

 10,003,482.19

0.00 0.65%

7,663,517.71 959468N FDIC ALLIANCE BANK 
OF ARIZONA CDARS 
22/DEC/2011    
 

100.00 7,663,517.71 7,663,517.71
 520.70

 7,664,038.41

0.00 0.50%

TOTAL: SHORT TERM 
INVESTMENTS - 
CERTIFICATE OF 
DEPOSIT

17,663,517.71    17,663,517.71 

17,663,517.71 

4,002.89 

17,667,520.60 

0.00 1.15% 

 
Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS

100,000,000.00 9127954B4 UNITED STATES 
TREAS BILLS DT                       
0.000% 07/26/2012 

99.96 99,967,977.74 99,960,900.00
 0.00

 99,960,900.00

(7,077.74) 6.49%

50,000,000.00 9127955X5 UNITED STATES 
TREAS BILLS DT                       
0.000% 07/19/2012 

99.96 49,985,681.93 49,981,800.00
 0.00

 49,981,800.00

(3,881.93) 3.25%

TOTAL: SHORT TERM 
INVESTMENTS - 
TREASURY BILLS

150,000,000.00    149,953,659.67 

149,942,700.00 

0.00 

149,942,700.00 

(10,959.67) 9.74% 

 
Category Long Description: 

0.00  Net Income Payable 
 

0.00 (150,901.29) 0.00
 (150,901.29)
 (150,901.29)

0.00 (0.01%)

0.00  Net Income Receivable 
 

0.00 58,199.00 0.00
 58,199.00
 58,199.00

0.00 0.00%

TOTAL: 0.00    (92,702.29) 0.00 0.00 (0.01%) 
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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: 
(92,702.29) 

(92,702.29) 
 

Grand Total 1,539,421,369.84 1,539,494,358.93

1,539,691,891.04

237,827.93

1,539,929,718.97

24,332.78 100.00%
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