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As of: 30-Apr-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 5199U3923 TRI-PARTY REPO 

DEUTSCHE 0.19% 
01/MAY/2012          
0.190% 05/01/2012 

100.00 300,000,000.00 300,000,000.00
 1,583.33

 300,001,583.33

0.00 19.10%

400,000,000.00 60699L103 TRI-PARTY REPO 
MIZUHO 0.14% 
07/MAY/2012            
0.140% 05/07/2012 

100.00 400,000,000.00 400,000,000.00
 10,888.89

 400,010,888.89

0.00 25.47%

2,283,121.07 60699L137 TRI-PARTY REPO 
MIZUHO 0.18% 
01/MAY/2012            
0.180% 05/01/2012 

100.00 2,283,121.07 2,283,121.07
 11.42

 2,283,132.49

0.00 0.15%

500,000,000.00 65599Y584 TRI-PARTY REPO 
NOMURA 0.21% 
01/MAY/2012            
0.210% 05/01/2012 

100.00 500,000,000.00 500,000,000.00
 2,916.67

 500,002,916.67

0.00 31.83%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

1,202,283,121.07    1,202,283,121.07 

1,202,283,121.07 

15,400.31 

1,202,298,521.38 

0.00 76.54% 

 
Category Long Description: CASH EQUIVALENTS - STIF

50,003,730.38 315997023 FIDELITY 
INVESTMENTS - 
TREASURY PORTFOLIO 
SHARES   
MONTHLY VARIABLE 
06/01/2012 

100.00 50,003,730.38 50,003,730.38
 397.29

 50,004,127.67

0.00 3.18%

0.01 928989417 JPMORGAN US TREAS 
PLUS MMKT FUND 
AGENCY SHARES -   
MONTHLY VARIABLE 
12/31/2049 

100.00 0.01 0.01
 0.00
 0.01

0.00 0.00%

TOTAL: CASH 
EQUIVALENTS - STIF 50,003,730.39    50,003,730.39 

50,003,730.39 

397.29 

50,004,127.68 

0.00 3.18% 

 
Category Long Description: FIXED INCOME - CORPORATE BONDS

11,520,000.00 05951TAA2 BANCO BVA PUERTO R 
2.45% SNR NTS 

100.33 11,557,966.47 11,557,966.47 0.00 0.74%
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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
22/JUN/2012 USD   
SEMI-ANN. 2.450% 
06/22/2012 

 100,999.12
 11,658,965.59

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

100.03 8,202,096.76 8,202,096.76
 7,151.87

 8,209,248.63

0.00 0.52%

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

100.11 16,017,984.97 16,017,984.97
 15,184.90

 16,033,169.87

0.00 1.02%

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
 8,162.54

 8,008,502.27

0.00 0.51%

10,000,000.00 36185JAA7 ALLY FINANCIAL INC 
1.75% BDS GTD 
30/OCT/2012       
SEMI-ANN. 1.750% 
10/30/2012 

100.79 10,078,428.84 10,078,700.00
 478.14

 10,079,178.14

271.16 0.64%

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

100.11 25,019,341.64 25,028,625.00
 13,485.82

 25,042,110.82

9,283.36 1.59%

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

100.37 16,699,262.76 16,698,773.18
 12,031.05

 16,710,804.23

(489.58) 1.06%

29,984,237.93 975709D ALLIANCE BANK OF 
ARIZONA REPO SWEEP 
0.226%         
0.226% 06/01/2012 

100.00 29,984,237.93 29,984,237.93
 5,384.02

 29,989,621.95

0.00 1.91%

TOTAL: FIXED INCOME - 
CORPORATE BONDS 125,341,577.66    125,559,659.10 

125,568,724.04 

162,877.46 

125,731,601.50 

9,064.94 8.00% 

 
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
227,567.94 CASH USD 

 
1.00 227,567.94 227,567.94

 0.00
 227,567.94

0.00 0.01%

TOTAL: MISCELLANEOUS 
- CURRENCIES 227,567.94    227,567.94 

227,567.94 

0.00 

227,567.94 

0.00 0.01% 

 
Category Long Description: MISCELLANEOUS - OTHER

 EXPENSE INVESTMENT MGT FEE 
 

 (76,408.44) 0.00
 (76,408.44)
 (76,408.44)

 (0.00%)

TOTAL: MISCELLANEOUS 
- OTHER      (76,408.44) 

0.00 

(76,408.44) 

(76,408.44) 

  (0.00%) 

 
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
 3,838.58

 10,011,559.68

0.00 0.64%

7,669,108.88 959468N FDIC ALLIANCE BANK 
OF ARIZONA CDARS 
0.35%          
 

100.00 7,669,108.88 7,669,108.88
 882.47

 7,669,991.35

0.00 0.49%

TOTAL: SHORT TERM 
INVESTMENTS - 
CERTIFICATE OF 
DEPOSIT

17,676,829.98    17,676,829.98 

17,676,829.98 

4,721.05 

17,681,551.03 

0.00 1.13% 

 
Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS

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

99.98 99,984,352.73 99,984,352.73
 0.00

 99,984,352.73

0.00 6.37%

25,000,000.00 9127955W7 UNITED STATES TREAS 
BILLS DT                       

99.98 24,995,650.12 24,995,650.12
 0.00

0.00 1.59%
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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
0.000% 07/12/2012  24,995,650.12

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

99.99 49,993,306.73 49,993,306.73
 0.00

 49,993,306.73

0.00 3.18%

TOTAL: SHORT TERM 
INVESTMENTS - 
TREASURY BILLS

175,000,000.00    174,973,309.58 

174,973,309.58 

0.00 

174,973,309.58 

0.00 11.14% 

 
Category Long Description: 

0.00  Net Income Payable 
 

0.00 (147,125.74) 0.00
 (147,125.74)
 (147,125.74)

0.00 (0.01%)

0.00  Net Income Receivable 
 

0.00 26,240.95 0.00
 26,240.95
 26,240.95

0.00 0.00%

TOTAL: 0.00    (120,884.79) 

0.00 

(120,884.79) 

(120,884.79) 

0.00 (0.01%) 

 

Grand Total 1,570,532,827.04 1,570,526,924.83

1,570,733,283.00

(13,897.12)

1,570,719,385.88

9,064.94 100.00%
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