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As of: 31-Oct-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
72,430,528.36 06099F733 TRI-PARTY REPO BANK 

OF AMERICA 0.25% 
01/NOV/2012   
0.250% 11/01/2012 

100.00 72,430,528.36 72,430,528.36
 502.99

 72,431,031.35

0.00 5.53%

90,000,000.00 15199W249 TRI-PATY REPO 
DEUTSCHE 0.20% 
03/DEC/2012           
0.200% 12/03/2012 

100.00 90,000,000.00 90,000,000.00
 8,000.00

 90,008,000.00

0.00 6.88%

110,000,000.00 60699B626 TRI-PARTY REPO 
MIZUHO SECURITIES 
0.21% 06/NOV/2012 
 

100.00 110,000,000.00 110,000,000.00
 18,608.33

 110,018,608.33

0.00 8.40%

65,000,000.00 60699B675 TRI-PARTY REPO 
MIZUHO 0.20% 
11/JAN/2013            
0.200% 01/11/2013 

100.00 65,000,000.00 65,000,000.00
 5,416.67

 65,005,416.67

0.00 4.97%

85,000,000.00 65599B683 TRI-PARTY REPO 
NOMURA 0.22% 
01/NOV/2012            
0.220% 11/01/2012 

100.00 85,000,000.00 85,000,000.00
 10,388.89

 85,010,388.89

0.00 6.49%

400,000,000.00 65599B782 TRI-PARTY REPO 
NOMURA 0.33% 
01/NOV/2012            
0.330% 11/01/2012 

100.00 400,000,000.00 400,000,000.00
 3,666.67

 400,003,666.67

0.00 30.56%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

822,430,528.36    822,430,528.36 

822,430,528.36 

46,583.55 

822,477,111.91 

0.00 62.83% 

 
Category Long Description: CASH EQUIVALENTS - STIF

44,860,121.26 928989417 JP MORGAN TREASURY 
PLUS MMF AGENCY 
SHARES          
MONTHLY VARIABLE 
12/31/2049 

100.00 44,860,121.26 44,860,121.26
 0.00

 44,860,121.26

0.00 3.43%

TOTAL: CASH 
EQUIVALENTS - STIF 44,860,121.26    44,860,121.26 

44,860,121.26 

0.00 

44,860,121.26 

0.00 3.43% 
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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 

100.24 10,821,070.78 10,821,070.78
 65,035.45

 10,886,106.23

0.00 0.83%

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
 5,998.62

 10,031,171.14

0.00 0.77%

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
 12,681.50

 8,027,826.79

0.00 0.61%

7,682,482.45 30299X039 FDIC ALLIANCE BANK 
OF ARIZONA CDARS CD 
0.51%       
0.510% 10/17/2013 

100.00 7,682,482.45 7,682,482.45
 1,502.82

 7,683,985.27

0.00 0.59%

40,001,999.21 315998G24 FIDELITY 
INVESTMENTS-
TREASURY PORTFOLIO 
SHARES     
 

100.00 40,001,999.21 40,001,999.21
 339.74

 40,002,338.95

0.00 3.06%

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

100.26 41,740,455.52 41,740,455.52
 337,888.72

 42,078,344.24

0.00 3.21%

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

100.04 6,627,370.96 6,627,370.96
 3,012.95

 6,630,383.91

0.00 0.51%

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

100.09 16,651,328.33 16,651,328.33
 10,269.17

 16,661,597.50

0.00 1.27%

30,022,791.45 Y0099W807 ALLIANCE BANK OF 
ARIZONA MONEY 
MARKET 0.29%        
 

100.00 30,022,791.45 30,022,791.45
 7,394.65

 30,030,186.10

0.00 2.29%

TOTAL: FIXED INCOME - 
CORPORATE BONDS 171,436,590.92    171,587,816.51 

171,587,816.51 

444,123.62 
0.00 13.14% 
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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: FIXED INCOME - CORPORATE BONDS
172,031,940.13 

 
Category Long Description: MISCELLANEOUS - CURRENCIES

(44,860,121.27) CASH USD 
 

1.00 (44,860,121.27) (44,860,121.27)
 0.00

 (44,860,121.27)

0.00 (3.43%)

TOTAL: 
MISCELLANEOUS - 
CURRENCIES

(44,860,121.27)    (44,860,121.27) 

(44,860,121.27) 

0.00 

(44,860,121.27) 

0.00 (3.43%) 

 
Category Long Description: MISCELLANEOUS - OTHER

 EXPENSE INVESTMENT MGT FEE 
 

 (64,879.28) 0.00
 (64,879.28)
 (64,879.28)

 (0.00%)

TOTAL: 
MISCELLANEOUS - 
OTHER

     (64,879.28) 

0.00 

(64,879.28) 

(64,879.28) 

  (0.00%) 

 
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 49,986,194.25 49,986,194.25
 0.00

 49,986,194.25

0.00 3.82%

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

99.97 14,993,997.50 14,995,410.00
 0.00

 14,995,410.00

1,412.50 1.15%

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

99.95 49,971,125.21 49,977,250.00
 0.00

 49,977,250.00

6,124.79 3.82%

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

99.94 49,963,638.77 49,971,150.00
 0.00

 49,971,150.00

7,511.23 3.82%

50,000,000.00 9127956R7 UNITED STATES TREAS 
BILLS DT                       

99.91 49,951,145.91 49,954,100.00
 0.00

2,954.09 3.82%
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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
0.000% 05/30/2013  49,954,100.00

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

100.00 49,998,638.89 49,998,638.89
 0.00

 49,998,638.89

0.00 3.82%

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

99.88 49,932,761.27 49,940,050.00
 0.00

 49,940,050.00

7,288.73 3.81%

TOTAL: SHORT TERM 
INVESTMENTS - 
TREASURY BILLS

315,000,000.00    314,797,501.80 

314,822,793.14 

0.00 

314,822,793.14 

25,291.34 24.05% 

 
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 (265,547.42) 0.00
 (265,547.42)
 (265,547.42)

0.00 (0.02%)

0.00  Net Income Receivable 
 

0.00 100,240.05 0.00
 100,240.05
 100,240.05

0.00 0.01%

TOTAL: 0.00    (165,307.37) 

0.00 

(165,307.37) 

(165,307.37) 

0.00 (0.01%) 

 

Grand Total 1,308,867,119.27 1,308,585,660.01

1,308,841,138.00

260,520.52

1,309,101,658.52

25,291.34 100.00%
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