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As of: 30-Sep-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
44,167,417.66 06099F501 TRI-PARTY REPO 

BANK OF AMERICA 
0.15% 01/OCT/2012   
0.150% 10/01/2012 

100.00 44,167,417.66 44,167,417.66
 552.09

 44,167,969.75

0.00 3.43%

563,000,000.00 65599B600 TRI-PARTY REPO 
NOMURA 0.22% 
01/OCT/2012            
0.220% 10/01/2012 

100.00 563,000,000.00 563,000,000.00
 10,321.67

 563,010,321.67

0.00 43.77%

85,000,000.00 85299T974 TRI-PARTY REPO 
SOUTH STREET 0.17% 
10/OCT/2012      
0.170% 10/10/2012 

100.00 85,000,000.00 85,000,000.00
 4,816.67

 85,004,816.67

0.00 6.61%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

692,167,417.66    692,167,417.66 

692,167,417.66 

15,690.43 

692,183,108.09 

0.00 53.82% 

 
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 

100.37 10,835,249.56 10,835,249.56
 49,034.67

 10,884,284.23

0.00 0.85%

10,025,172.52 302990M45 FDIC ALLIANCE BANK 
OF ARIZONA CDARS 
CD 0.52%       
0.520% 09/19/2013 

100.00 10,025,172.52 10,025,172.52
 1,571.07

 10,026,743.59

0.00 0.78%

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
 8,937.44

 8,024,082.73

0.00 0.62%

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

100.12 44,526,605.02 44,526,605.02
 327,528.36

 44,854,133.38

0.00 3.49%

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

100.43 41,810,499.71 41,810,499.71
 260,347.83

 42,070,847.54

0.00 3.27%

6,625,000.00 36186CBG7 ALLY FINANCIAL INC 100.06 6,628,902.20 6,628,902.20 0.00 0.52%
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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
GTD SR NT FLT 12 
19/DEC/2012    
QUARTERLY 
FLOATING 12/19/2012 

 840.82
 6,629,743.02

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

100.13 16,659,404.29 16,659,404.29
 1,426.27

 16,660,830.56

0.00 1.30%

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

100.08 17,448,786.19 17,448,786.19
 149,388.66

 17,598,174.85

0.00 1.37%

40,001,703.31 G3R994YT2 FIDELITY 
INVESTMENTS-
TREASURY 
PORTFOLIO SHARES     
0.010% 11/01/2012 

100.00 40,001,703.31 40,001,703.31
 295.90

 40,001,999.21

0.00 3.11%

30,016,352.33 Y00998N86 ALLIANCE BANK OF 
ARIZONA MONEY 
MARKET 0.29%        
 

100.00 30,016,352.33 30,016,352.33
 6,439.12

 30,022,791.45

0.00 2.33%

TOTAL: FIXED INCOME - 
CORPORATE BONDS 225,652,373.45    225,967,820.42 

225,967,820.42 

805,810.14 

226,773,630.56 

0.00 17.63% 

 
Category Long Description: MISCELLANEOUS - CURRENCIES

1,200.91 CASH USD 
 

1.00 1,200.91 1,200.91
 0.00

 1,200.91

0.00 0.00%

TOTAL: MISCELLANEOUS 
- CURRENCIES 1,200.91    1,200.91 

1,200.91 

0.00 

1,200.91 

0.00 0.00% 

 
Category Long Description: MISCELLANEOUS - OTHER

 EXPENSE INVESTMENT MGT FEE 
 

 (64,069.29) 0.00
 (64,069.29)

 (0.00%)
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Category Long Description: MISCELLANEOUS - OTHER
 (64,069.29)

TOTAL: MISCELLANEOUS 
- OTHER      (64,069.29) 

0.00 

(64,069.29) 

(64,069.29) 

  (0.00%) 

 
Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

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

100.00 7,669,108.88 7,669,108.88
 12,134.00

 7,681,242.88

0.00 0.60%

TOTAL: SHORT TERM 
INVESTMENTS - 
CERTIFICATE OF 
DEPOSIT

7,669,108.88    7,669,108.88 

7,669,108.88 

12,134.00 

7,681,242.88 

0.00 0.60% 

 
Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS

50,000,000.00 9127955V9 UNITED STATES 
TREAS BILLS DT                       
0.000% 01/10/2013 

99.98 49,980,080.38 49,988,450.00
 0.00

 49,988,450.00

8,369.62 3.89%

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

99.96 14,992,098.75 14,994,495.00
 0.00

 14,994,495.00

2,396.25 1.17%

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

99.94 49,964,021.09 49,971,650.00
 0.00

 49,971,650.00

7,628.91 3.89%

50,000,000.00 9127956F3 UNITED STATES 
TREAS BILLS DT                       
 

99.93 49,956,319.36 49,964,700.00
 0.00

 49,964,700.00

8,380.64 3.88%

45,000,000.00 9127956M8 UNITED STATES 
TREAS BILLS DT                       
 

100.00 44,998,425.00 44,998,425.00
 0.00

 44,998,425.00

0.00 3.50%

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

99.90 49,943,934.07 49,949,850.00
 0.00

 49,949,850.00

5,915.93 3.88%

50,000,000.00 9127956S5 UNITED STATES 99.99 49,992,611.09 49,992,611.09 0.00 3.89%
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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% 11/08/2012 

 0.00
 49,992,611.09

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

99.87 49,924,925.09 49,936,150.00
 0.00

 49,936,150.00

11,224.91 3.88%

TOTAL: SHORT TERM 
INVESTMENTS - 
TREASURY BILLS

360,000,000.00    359,752,414.83 

359,796,331.09 

0.00 

359,796,331.09 

43,916.26 27.97% 

 
Category Long Description: 

0.00  Net Capital Payable 
 

0.00 (0.01) (0.01)
 0.00

 (0.01)

0.00 (0.00%)

0.00  Net Capital Receivable 
 

0.00 0.01 0.01
 0.00
 0.01

0.00 0.00%

0.00  Net Income Payable 
 

0.00 (214,928.75) 0.00
 (214,928.75)
 (214,928.75)

0.00 (0.02%)

0.00  Net Income Receivable 
 

0.00 54,805.27 0.00
 54,805.27
 54,805.27

0.00 0.00%

TOTAL: 0.00    (160,123.48) 

0.00 

(160,123.48) 

(160,123.48) 

0.00 (0.01%) 

 

Grand Total 1,285,490,100.90 1,285,333,769.93

1,285,601,878.96

609,441.80

1,286,211,320.76

43,916.26 100.00%
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