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As of: 31-Aug-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
76,494,963.46 06099V647 TRI-PARTY REPO 

BANK OF AMERICA 
0.18% 04/SEP/2012   
0.180% 09/04/2012 

100.00 76,494,963.46 76,494,963.46
 382.47

 76,495,345.93

0.00 5.85%

200,000,000.00 38199CL02 TRI-PARTY REPO 
GOLDMAN SACHS 
0.14% 04/SEP/2012     
0.140% 09/04/2012 

100.00 200,000,000.00 200,000,000.00
 8,555.56

 200,008,555.56

0.00 15.28%

200,000,000.00 60699L475 TRI-PARTY REPO 
MIZUHO 0.16% 
04/SEP/2012            
0.160% 09/04/2012 

100.00 200,000,000.00 200,000,000.00
 9,777.78

 200,009,777.78

0.00 15.28%

110,000,000.00 65599Z755 TRI-PARTY REPO 
NOMURA 0.18% 
13/SEP/2012            
0.180% 09/13/2012 

100.00 110,000,000.00 110,000,000.00
 1,100.00

 110,001,100.00

0.00 8.41%

103,000,000.00 65599Z771 TRI-PARTY REPO 
NOMURA 0.27% 
04/SEP/2012            
0.270% 09/04/2012 

100.00 103,000,000.00 103,000,000.00
 772.50

 103,000,772.50

0.00 7.87%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

689,494,963.46    689,494,963.46 

689,494,963.46 

20,588.31 

689,515,551.77 

0.00 52.69% 

 
Category Long Description: CASH EQUIVALENTS - STIF

0.02 928989417 JP MORGAN 
TREASURY PLUS MMF 
AGENCY SHARES          
 

100.00 0.02 0.02
 0.00
 0.02

0.00 0.00%

TOTAL: CASH 
EQUIVALENTS - STIF 0.02    0.02 

0.02 

0.00 

0.02 

0.00 0.00% 

 
Category Long Description: FIXED INCOME - CORPORATE BONDS

30,008,245.99 040995KU5 ALLIANCE BANK OF 
ARIZONA MONEY 
MARKET 0.29%        
 

100.00 30,008,245.99 30,008,245.99
 7,391.07

 30,015,637.06

0.00 2.29%
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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: FIXED INCOME - CORPORATE BONDS
10,795,000.00 17314JAT0 CITIBANK NA 1.75% 

28/DEC/2012                      
SEMI-ANN. 1.750% 
12/28/2012 

100.49 10,848,970.96 10,847,420.52
 33,550.03

 10,880,970.55

(1,550.44) 0.83%

8,015,145.29 302992D09 FDIC ALLIANCE BANK 
OF ARIZONA CDARS 
CD 0.55%       
0.550% 07/18/2013 

100.00 8,015,145.29 8,015,145.29
 5,314.15

 8,020,459.44

0.00 0.61%

40,001,292.30 31599HP16 FIDELITY 
INVESTMENTS-
TREASURY 
PORTFOLIO SHARES     
 

100.00 40,001,292.30 40,001,292.30
 339.74

 40,001,632.04

0.00 3.06%

44,471,000.00 36185JAA7 ALLY FINANCIAL INC 
1.75% BDS GTD 
30/OCT/2012       
SEMI-ANN. 1.750% 
10/30/2012 

100.25 44,584,127.32 44,584,127.32
 263,811.57

 44,847,938.89

0.00 3.43%

41,632,000.00 36186CBF9 ALLY FINANCIAL INC 
2.2% NTS 19/DEC/2012 
USD1000    
SEMI-ANN. 2.200% 
12/19/2012 

100.60 41,878,284.41 41,880,834.46
 185,308.29

 42,066,142.75

2,550.05 3.21%

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

100.06 6,630,384.05 6,628,869.00
 6,371.19

 6,635,240.19

(1,515.05) 0.51%

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

100.01 25,002,705.10 25,002,705.10
 23,392.44

 25,026,097.54

0.00 1.91%

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

100.17 16,667,219.74 16,665,648.91
 22,033.53

 16,687,682.44

(1,570.83) 1.28%

17,434,000.00 90345AAC6 US CENTRAL FEDERAL 
CRED 1.90% 
19/OCT/2012          
SEMI-ANN. 1.900% 
10/19/2012 

100.23 17,473,429.84 17,473,429.84
 122,331.44

 17,595,761.28

0.00 1.34%
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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

TOTAL: FIXED INCOME - 
CORPORATE BONDS 240,618,683.58    241,109,805.00 

241,107,718.73 

669,843.45 

241,777,562.18 

(2,086.27) 18.48% 

 
Category Long Description: MISCELLANEOUS - CURRENCIES

(0.05) CASH USD 
 

1.00 (0.05) (0.05)
 0.00

 (0.05)

0.00 (0.00%)

TOTAL: MISCELLANEOUS 
- CURRENCIES (0.05)    (0.05) 

(0.05) 

0.00 

(0.05) 

0.00 (0.00%) 

 
Category Long Description: MISCELLANEOUS - OTHER

 EXPENSE INVESTMENT MGT FEE 
 

 (68,549.26) 0.00
 (68,549.26)
 (68,549.26)

 (0.01%)

TOTAL: MISCELLANEOUS 
- OTHER      (68,549.26) 

0.00 

(68,549.26) 

(68,549.26) 

  (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
 15,642.21

 10,023,363.31

0.00 0.77%

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

100.00 7,669,108.88 7,669,108.88
 9,927.82

 7,679,036.70

0.00 0.59%

TOTAL: SHORT TERM 
INVESTMENTS - 
CERTIFICATE OF 
DEPOSIT

17,676,829.98    17,676,829.98 

17,676,829.98 

25,570.03 

17,702,400.01 

0.00 1.35% 
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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: SHORT TERM INVESTMENTS - TREASURY BILLS
50,000,000.00 9127955V9 UNITED STATES 

TREAS BILLS DT                       
0.000% 01/10/2013 

99.97 49,974,163.78 49,982,650.00
 0.00

 49,982,650.00

8,486.22 3.82%

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

99.95 14,990,261.25 14,991,885.00
 0.00

 14,991,885.00

1,623.75 1.15%

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

99.93 49,957,146.14 49,966,800.00
 0.00

 49,966,800.00

9,653.86 3.82%

50,000,000.00 9127956F3 UNITED STATES 
TREAS BILLS DT                       
0.000% 04/04/2013 

99.92 49,949,236.06 49,962,500.00
 0.00

 49,962,500.00

13,263.94 3.82%

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

99.99 44,993,700.00 44,993,700.00
 0.00

 44,993,700.00

0.00 3.44%

50,000,000.00 9127956R7 UNITED STATES 
TREAS BILLS DT                       
0.000% 05/30/2013 

99.89 49,936,954.87 49,945,150.00
 0.00

 49,945,150.00

8,195.13 3.82%

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

99.97 49,986,777.74 49,986,777.74
 0.00

 49,986,777.74

0.00 3.82%

50,000,000.00 9127957A3 UNITED STATES 
TREAS BILLS DT                       
0.000% 07/25/2013 

99.86 49,917,341.69 49,931,450.00
 0.00

 49,931,450.00

14,108.31 3.82%

TOTAL: SHORT TERM 
INVESTMENTS - 
TREASURY BILLS

360,000,000.00    359,705,581.53 

359,760,912.74 

0.00 

359,760,912.74 

55,331.21 27.49% 

 
Category Long Description: 

0.00  Net Income Payable 
 

0.00 (189,581.39) 0.00
 (189,581.39)
 (189,581.39)

0.00 (0.01%)

0.00  Net Income Receivable 
 

0.00 64,766.87 0.00
 64,766.87

0.00 0.00%
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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: 
 64,766.87

TOTAL: 0.00    (124,814.52) 

0.00 

(124,814.52) 

(124,814.52) 

0.00 (0.01%) 

 

Grand Total 1,307,790,476.99 1,307,793,816.16

1,308,040,424.88

522,638.01

1,308,563,062.89

53,244.94 100.00%
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