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As of: 31-Mar-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
500,000,000.00 65599Y220 TRI-PARTY REPO 

NOMURA 0.16% 
09/APR/2012            
0.160% 04/09/2012 

100.00 500,000,000.00 500,000,000.00
 20,000.00

 500,020,000.00

0.00 31.53%

113,213,051.71 65599Y287 TRI-PARTY REPO 
NOMURA .17% 
02/APR/2012             
0.170% 04/02/2012 

100.00 113,213,051.71 113,213,051.71
 1,069.23

 113,214,120.94

0.00 7.14%

500,000,000.00 65599Y295 TRI-PARTY REPO 
NOMURA .10% 
02/APR/2012             
0.100% 04/02/2012 

100.00 500,000,000.00 500,000,000.00
 2,777.78

 500,002,777.78

0.00 31.53%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

1,113,213,051.71    1,113,213,051.71 

1,113,213,051.71 

23,847.01 

1,113,236,898.72 

0.00 70.20% 

 
Category Long Description: CASH EQUIVALENTS - STIF

50,003,291.81 315999581 FIDELITY 
INVESTMENTS - 
TREASURY 
PORTFOLIO SHARES   
 

100.00 50,003,291.81 50,003,291.81
 424.69

 50,003,716.50

0.00 3.15%

TOTAL: CASH 
EQUIVALENTS - STIF 50,003,291.81    50,003,291.81 

50,003,291.81 

424.69 

50,003,716.50 

0.00 3.15% 

 
Category Long Description: FIXED INCOME - CORPORATE BONDS

8,200,000.00 05951TAC8 BANCO BVA PUERTO 
R VAR BDS 
25/MAY/2012 USD         
QUARTERLY 
FLOATING 05/25/2012 

100.06 8,204,717.71 8,204,717.71
 3,799.43

 8,208,517.14

0.00 0.52%

16,000,000.00 06050BAE1 BANK OF AMERICA 
CORP FRN 
22/JUN/2012 USD1000       
QUARTERLY 
FLOATING 06/22/2012 

100.18 16,028,360.77 16,028,360.77
 3,796.22

 16,032,156.99

0.00 1.01%

10,000,000.00 06050BAG6 BANK OF AMERICA 
CORP 2.1% SRN 

100.15 10,014,682.56 10,014,682.56 0.00 0.64%
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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
30/APR/2012 USD1000  
SEMI-ANN. 2.100% 
04/30/2012 

 88,360.66
 10,103,043.22

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
 5,663.80

 8,006,003.53

0.00 0.50%

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

100.04 15,715,945.15 15,715,945.15
 23,893.30

 15,739,838.45

0.00 0.99%

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

100.11 25,023,399.44 25,026,375.00
 3,618.15

 25,029,993.15

2,975.56 1.58%

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

100.37 16,707,078.06 16,697,741.69
 2,005.17

 16,699,746.86

(9,336.37) 1.05%

29,978,331.41 975709D ALLIANCE BANK OF 
ARIZONA REPO 
SWEEP 0.226%         
0.226% 06/01/2012 

100.00 29,978,331.41 29,978,331.41
 5,754.20

 29,984,085.61

0.00 1.89%

TOTAL: FIXED INCOME - 
CORPORATE BONDS 129,525,671.14    129,672,854.83 

129,666,494.02 

136,890.93 

129,803,384.95 

(6,360.81) 8.19% 

 
Category Long Description: MISCELLANEOUS - CURRENCIES

50,356,682.28 CASH USD 
 

1.00 50,356,682.28 50,356,682.28
 0.00

 50,356,682.28

0.00 3.18%

TOTAL: MISCELLANEOUS 
- CURRENCIES 50,356,682.28    50,356,682.28 

50,356,682.28 

0.00 

50,356,682.28 

0.00 3.18% 
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Quantity Security ID Security Description Market Price Cost Base Market Value Base
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Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: MISCELLANEOUS - OTHER
 EXPENSE INVESTMENT MGT FEE 

 
 (82,095.44) 0.00

 (82,095.44)
 (82,095.44)

 (0.01%)

TOTAL: MISCELLANEOUS 
- OTHER      (82,095.44) 

0.00 

(82,095.44) 

(82,095.44) 

  (0.01%) 

 
Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

10,007,721.10 13333AN FDIC ALLIANCE BANK 
OF ARIZONA CDARS 
CD 0.35%       
 

100.00 10,007,721.10 10,007,721.10
 959.64

 10,008,680.74

0.00 0.63%

7,663,517.71 959468N FDIC ALLIANCE BANK 
OF ARIZONA CDARS 
0.31%          
 

100.00 7,663,517.71 7,663,517.71
 4,425.94

 7,667,943.65

0.00 0.48%

TOTAL: SHORT TERM 
INVESTMENTS - 
CERTIFICATE OF 
DEPOSIT

17,671,238.81    17,671,238.81 

17,671,238.81 

5,385.58 

17,676,624.39 

0.00 1.11% 

 
Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS

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

99.97 99,978,894.38 99,973,700.00
 0.00

 99,973,700.00

(5,194.38) 6.30%

50,000,000.00 9127955J6 UNITED STATES 
TREAS BILLS DT                       
0.000% 04/19/2012 

100.00 49,997,875.01 49,997,875.01
 0.00

 49,997,875.01

0.00 3.15%

25,000,000.00 9127955W7 UNITED STATES 
TREAS BILLS DT                       
0.000% 07/12/2012 

99.98 24,993,837.56 24,994,750.00
 0.00

 24,994,750.00

912.44 1.58%

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

99.98 49,990,765.13 49,988,000.00
 0.00

 49,988,000.00

(2,765.13) 3.15%

TOTAL: SHORT TERM 
INVESTMENTS - 
TREASURY BILLS

225,000,000.00    224,961,372.08 224,954,325.01 (7,047.07) 14.19% 
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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: SHORT TERM INVESTMENTS - TREASURY BILLS
0.00 

224,954,325.01 
 
Category Long Description: 

0.00  Net Income Payable 
 

0.00 (176,506.38) 0.00
 (176,506.38)
 (176,506.38)

0.00 (0.01%)

0.00  Net Income Receivable 
 

0.00 41,481.69 0.00
 41,481.69
 41,481.69

0.00 0.00%

TOTAL: 0.00    (135,024.69) 

0.00 

(135,024.69) 

(135,024.69) 

0.00 (0.01%) 

 

Grand Total 1,585,769,935.75 1,585,661,371.39

1,585,865,083.64

(50,571.92)

1,585,814,511.72

(13,407.88) 100.00%
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