
Detailed Net Asset Valuation LGIP-GOV Pool 7

Page 1 of 5

As of: 30-Jun-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
250,000,000.00 06099T899 TRI-PARTY REPO 

BANK OF 
AMERICA .08% 
03/JUL/2012    
0.080% 07/03/2012 

100.00 250,000,000.00 250,000,000.00
 2,777.78

 250,002,777.78

0.00 16.02%

25,645,668.72 06099T949 TRI-PARTY BANK OF 
AMERICA 0.12% 
02/JUL/2012        
0.120% 07/02/2012 

100.00 25,645,668.72 25,645,668.72
 170.97

 25,645,839.69

0.00 1.64%

250,000,000.00 38299U293 TRI-PARTY REPO 
GOLDMAN SACHS AND 
CO 0.11%          
0.110% 07/03/2012 

100.00 250,000,000.00 250,000,000.00
 3,819.44

 250,003,819.44

0.00 16.02%

250,000,000.00 5199U4400 TRI-PARTY REPO 
GOLDMAN SACHS 
0.175% 05/JUL/2012    
 

100.00 250,000,000.00 250,000,000.00
 20,659.72

 250,020,659.72

0.00 16.02%

300,000,000.00 65599B279 TRI-PARTY REPO 
NOMURA 0.17% 
20/JUN/2012            
0.170% 07/11/2012 

100.00 300,000,000.00 300,000,000.00
 15,583.33

 300,015,583.33

0.00 19.23%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

1,075,645,668.72    1,075,645,668.72 

1,075,645,668.72 

43,011.24 

1,075,688,679.96 

0.00 68.94% 

 
Category Long Description: CASH EQUIVALENTS - STIF

0.08 928989417 JP MORGAN 
TREASURY PLUS MMF 
AGENCY SHARES          
MONTHLY VARIABLE 
12/31/2049 

100.00 0.08 0.08
 0.00
 0.08

0.00 0.00%

TOTAL: CASH 
EQUIVALENTS - STIF 0.08    0.08 

0.08 

0.00 

0.08 

0.00 0.00% 

 
Category Long Description: FIXED INCOME - CORPORATE BONDS

8,000,339.73 16832AD FDIC ALLIANCE BANK 
OF ARIZONA 0.55% 
18/JUL/2013    

100.00 8,000,339.73 8,000,339.73
 13,243.30

0.00 0.51%
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Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - CORPORATE BONDS
  8,013,583.03

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

100.74 10,877,328.52 10,875,357.98
 1,548.46

 10,876,906.44

(1,970.54) 0.70%

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

100.49 10,052,142.11 10,048,820.00
 29,644.81

 10,078,464.81

(3,322.11) 0.65%

6,625,000.00 36186CBG7 ALLY FINANCIAL INC 
GTD SR NT FLT 12 
19/DEC/2012    
QUARTERLY 
FLOATING 12/19/2012 

100.15 6,633,446.73 6,634,785.13
 1,033.17

 6,635,818.30

1,338.40 0.43%

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

100.04 25,011,090.91 25,011,090.91
 3,248.95

 25,014,339.86

0.00 1.60%

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

100.28 16,683,371.65 16,683,300.77
 1,644.29

 16,684,945.06

(70.88) 1.07%

29,995,334.00 975709D ALLIANCE BANK OF 
ARIZONA REPO 
SWEEP 0.29%          
0.290% 08/01/2012 

100.00 29,995,334.00 29,995,334.00
 5,571.74

 30,000,905.74

0.00 1.92%

50,004,552.44 G34998QX8 FIDELITY 
INVESTMENTS-
TREASURY 
PORTFOLIO SHARES     
0.010% 08/01/2012 

100.00 50,004,552.44 50,004,552.44
 411.00

 50,004,963.44

0.00 3.20%

TOTAL: FIXED INCOME - 
CORPORATE BONDS 157,057,226.17    157,257,606.09 

157,253,580.96 

56,345.72 

157,309,926.68 

(4,025.13) 10.08% 

 
Category Long Description: MISCELLANEOUS - CURRENCIES

(164.57) CASH USD 1.00 (164.57) (164.57) 0.00 (0.00%)

D-069-876-264 26-Jul-2012 17:35:17



Detailed Net Asset Valuation LGIP-GOV Pool 7

Page 3 of 5

As of: 30-Jun-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: MISCELLANEOUS - CURRENCIES
  0.00

 (164.57)

TOTAL: MISCELLANEOUS 
- CURRENCIES (164.57)    (164.57) 

(164.57) 

0.00 

(164.57) 

0.00 (0.00%) 

 
Category Long Description: MISCELLANEOUS - OTHER

 EXPENSE INVESTMENT MGT FEE 
 

 (86,973.75) 0.00
 (86,973.75)
 (86,973.75)

 (0.01%)

TOTAL: MISCELLANEOUS 
- OTHER      (86,973.75) 

0.00 

(86,973.75) 

(86,973.75) 

  (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
 9,692.41

 10,017,413.51

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
 5,368.38

 7,674,477.26

0.00 0.49%

TOTAL: SHORT TERM 
INVESTMENTS - 
CERTIFICATE OF 
DEPOSIT

17,676,829.98    17,676,829.98 

17,676,829.98 

15,060.79 

17,691,890.77 

0.00 1.13% 

 
Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS

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

100.00 74,996,561.13 74,996,561.13
 0.00

 74,996,561.13

0.00 4.81%

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

100.00 24,999,335.43 24,999,335.43
 0.00

 24,999,335.43

0.00 1.60%

D-069-876-264 26-Jul-2012 17:35:17



Detailed Net Asset Valuation LGIP-GOV Pool 7

Page 4 of 5

As of: 30-Jun-2012

Institutional Accounting Detailed Net Asset Valuation
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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
50,000,000.00 9127955X5 UNITED STATES 

TREAS BILLS DT                       
0.000% 07/19/2012 

100.00 49,998,474.95 49,998,474.95
 0.00

 49,998,474.95

0.00 3.20%

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

99.90 14,986,463.75 14,985,345.00
 0.00

 14,985,345.00

(1,118.75) 0.96%

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

99.89 49,942,937.61 49,944,100.00
 0.00

 49,944,100.00

1,162.39 3.20%

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

99.97 44,983,935.00 44,988,345.00
 0.00

 44,988,345.00

4,410.00 2.88%

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

99.96 49,974,722.15 49,978,950.00
 0.00

 49,978,950.00

4,227.85 3.20%

TOTAL: SHORT TERM 
INVESTMENTS - 
TREASURY BILLS

310,000,000.00    309,882,430.02 

309,891,111.51 

0.00 

309,891,111.51 

8,681.49 19.86% 

 
Category Long Description: 

0.00  Net Income Payable 
 

0.00 (165,371.06) 0.00
 (165,371.06)
 (165,371.06)

0.00 (0.01%)

0.00  Net Income Receivable 
 

0.00 10,955.07 0.00
 10,955.07
 10,955.07

0.00 0.00%

TOTAL: 0.00    (154,415.99) 

0.00 

(154,415.99) 

(154,415.99) 

0.00 (0.01%) 

 

Grand Total 1,560,379,560.38 1,560,220,980.58

1,560,467,026.68

(126,971.99)

1,560,340,054.69

4,656.36 100.00%
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