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As of: 31-May-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
200,000,000.00 15199V647 TRI-PARTY REPO 

DEUTSCHE BANK 
0.15% 06/JUN/2012     
0.150% 06/06/2012 

100.00 200,000,000.00 200,000,000.00
 1,666.67

 200,001,666.67

0.00 11.29%

400,000,000.00 38299U186 TRI-PARTY REPO 
GOLMAN SACHS 0.16% 
12/JUN/2012      
0.160% 06/12/2012 

100.00 400,000,000.00 400,000,000.00
 5,333.33

 400,005,333.33

0.00 22.58%

125,000,000.00 60699L202 TRI-PARTY REPO 
MIZUHO 0.11% 
05/JUN/2012            
0.110% 06/05/2012 

100.00 125,000,000.00 125,000,000.00
 3,819.44

 125,003,819.44

0.00 7.06%

250,000,000.00 65599B238 TRI-PARTY REPO 
NOMURA 0.16% 
06/JUN/2012            
0.160% 06/06/2012 

100.00 250,000,000.00 250,000,000.00
 2,222.22

 250,002,222.22

0.00 14.11%

290,774,915.07 65599Y832 TRI-PARTY REPO 
NOMURA 0.24% 
01/JUN/2012            
0.240% 06/01/2012 

100.00 290,774,915.07 290,774,915.07
 1,938.50

 290,776,853.57

0.00 16.41%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

1,265,774,915.07    1,265,774,915.07 

1,265,774,915.07 

14,980.16 

1,265,789,895.23 

0.00 71.45% 

 
Category Long Description: CASH EQUIVALENTS - STIF

50,003,730.38 315997023 FIDELITY 
INVESTMENTS - 
TREASURY 
PORTFOLIO SHARES   
 

100.00 50,003,730.38 50,003,730.38
 424.69

 50,004,155.07

0.00 2.82%

TOTAL: CASH 
EQUIVALENTS - STIF 50,003,730.38    50,003,730.38 

50,003,730.38 

424.69 

50,004,155.07 

0.00 2.82% 

 
Category Long Description: FIXED INCOME - CORPORATE BONDS

11,520,000.00 05951TAA2 BANCO BVA PUERTO R 
2.45% SNR NTS 
22/JUN/2012 USD   

100.13 11,535,332.62 11,535,332.62
 124,917.33

 11,660,249.95

0.00 0.66%
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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
 

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

100.05 16,007,263.16 16,007,263.16
 26,953.19

 16,034,216.35

0.00 0.91%

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
 10,744.57

 8,011,084.30

0.00 0.45%

10,795,000.00 17314JAT0 CITIBANK NA 1.75% 
28/DEC/2012                      
SEMI-ANN. 1.750% 
12/28/2012 

100.88 10,891,049.92 10,890,039.18
 80,287.81

 10,970,326.99

(1,010.74) 0.62%

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

100.60 10,065,070.01 10,059,850.00
 15,300.55

 10,075,150.55

(5,220.01) 0.57%

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

100.10 25,015,148.58 25,024,525.00
 23,682.42

 25,048,207.42

9,376.42 1.41%

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

100.31 16,691,186.95 16,689,073.81
 22,406.61

 16,711,480.42

(2,113.14) 0.94%

29,984,237.93 975709D ALLIANCE BANK OF 
ARIZONA REPO 
SWEEP 0.226%         
0.226% 07/02/2012 

100.00 29,984,237.93 29,984,237.93
 11,139.35

 29,995,377.28

0.00 1.69%

TOTAL: FIXED INCOME - 
CORPORATE BONDS 127,936,577.66    128,189,628.90 

128,190,661.43 

315,431.83 

128,506,093.26 

1,032.53 7.25% 

 
Category Long Description: MISCELLANEOUS - CURRENCIES

9,891.94 CASH USD 
 

1.00 9,891.94 9,891.94
 0.00

0.00 0.00%
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Unrealized Gain/Loss Base % of Fund

Category Long Description: MISCELLANEOUS - CURRENCIES
 9,891.94

TOTAL: MISCELLANEOUS 
- CURRENCIES 9,891.94    9,891.94 

9,891.94 

0.00 

9,891.94 

0.00 0.00% 

 
Category Long Description: MISCELLANEOUS - OTHER

 EXPENSE INVESTMENT MGT FEE 
 

 (85,087.87) 0.00
 (85,087.87)
 (85,087.87)

 (0.00%)

TOTAL: MISCELLANEOUS 
- OTHER      (85,087.87) 

0.00 

(85,087.87) 

(85,087.87) 

  (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
 6,813.48

 10,014,534.58

0.00 0.57%

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

100.00 7,669,108.88 7,669,108.88
 3,162.19

 7,672,271.07

0.00 0.43%

TOTAL: SHORT TERM 
INVESTMENTS - 
CERTIFICATE OF 
DEPOSIT

17,676,829.98    17,676,829.98 

17,676,829.98 

9,975.67 

17,686,805.65 

0.00 1.00% 

 
Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS

75,000,000.00 9127954B4 UNITED STATES 
TREAS BILLS DT                       
0.000% 07/26/2012 

99.99 74,992,434.47 74,992,434.47
 0.00

 74,992,434.47

0.00 4.23%

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

99.99 24,997,522.98 24,997,522.98
 0.00

 24,997,522.98

0.00 1.41%

50,000,000.00 9127955X5 UNITED STATES 99.99 49,995,933.20 49,995,933.20 0.00 2.82%
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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
TREAS BILLS DT                       
0.000% 07/19/2012 

 0.00
 49,995,933.20

15,000,000.00 9127955Z0 UNITED STATES 
TREAS BILLS DT                       
MONTHLY 0.000% 
02/07/2013 

99.90 14,984,626.25 14,984,595.00
 0.00

 14,984,595.00

(31.25) 0.85%

50,000,000.00 9127956E6 UNITED STATES 
TREAS BILLS DT                       
0.000% 03/07/2013 

99.89 49,936,062.51 49,942,900.00
 0.00

 49,942,900.00

6,837.49 2.82%

45,000,000.00 9127956M8 UNITED STATES 
TREAS BILLS DT                       
0.000% 10/11/2012 

99.96 44,979,210.00 44,982,675.00
 0.00

 44,982,675.00

3,465.00 2.54%

50,000,000.00 9127956S5 UNITED STATES 
TREAS BILLS DT                       
0.000% 11/08/2012 

99.95 49,968,888.80 49,973,350.00
 0.00

 49,973,350.00

4,461.20 2.82%

TOTAL: SHORT TERM 
INVESTMENTS - 
TREASURY BILLS

310,000,000.00    309,854,678.21 

309,869,410.65 

0.00 

309,869,410.65 

14,732.44 17.49% 

 
Category Long Description: 

0.00  Net Capital Payable 
 

0.00 (9,843.79) (9,843.79)
 0.00

 (9,843.79)

0.00 (0.00%)

0.00  Net Capital Receivable 
 

0.00 0.02 0.02
 0.00
 0.02

0.00 0.00%

0.00  Net Income Payable 
 

0.00 (173,109.79) 0.00
 (173,109.79)
 (173,109.79)

0.00 (0.01%)

0.00  Net Income Receivable 
 

0.00 44,657.47 0.00
 44,657.47
 44,657.47

0.00 0.00%

TOTAL: 0.00    (138,296.09) 
(9,843.77) 

(128,452.32) 
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: 
(138,296.09) 

 

Grand Total 1,771,401,945.03 1,771,286,290.52

1,771,515,595.68

127,272.16

1,771,642,867.84

15,764.97 100.00%
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