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As of: 31-Aug-2012

Institutional Accounting Detailed Net Asset Valuation

Account:  P 03273   STATE OF ARIZONA - POOL 5 (LGIP)

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
100,000,000.00 06099V647 TRI-PARTY REPO 

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

100.00 100,000,000.00 100,000,000.00
 500.00

 100,000,500.00

0.00 8.49%

251,852,646.94 46999W014 TRI-PARTY REPO JP 
MORGAN 0.30% 
14/SEP/2012         
 

100.00 251,852,646.94 251,852,646.94
 2,098.77

 251,854,745.71

0.00 21.38%

100,218,013.63 46999W022 TRI-PARTY REPO JP 
MORGAN REPO 
SWEEP 0.20%          
14/SEP/2012                                        

100.00 100,218,013.63 100,218,013.63
 556.77

 100,218,570.40

0.00 8.51%

70,000,000.00 852990Q37 TRI-PARTY REPO 
SOUTH STREET 
0.25% 28/SEP/2012      
0.250% 09/28/2012 

100.00 70,000,000.00 70,000,000.00
 15,555.56

 70,015,555.56

0.00 5.94%

124,363,333.61 852990U57 TRI-PARTY REPO 
SOUTH STREET 
0.24% 04/SEP/2012      
0.240% 09/04/2012 

100.00 124,363,333.61 124,363,333.61
 829.09

 124,364,162.70

0.00 10.56%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

646,433,994.18    646,433,994.18 

646,433,994.18 

19,540.19 

646,453,534.37 

0.00 54.88% 

 
Category Long Description: CASH EQUIVALENTS - STIF

0.00 928989466 JP MORGAN PRIME 
MMF AGENCY 
SHARES                  
MONTHLY VARIABLE 
12/31/2049 

100.00 0.00 0.00
 8.16
 8.16

0.00 0.00%

TOTAL: CASH 
EQUIVALENTS - STIF 0.00    0.00 

0.00 

8.16 

8.16 

0.00 0.00% 

 
Category Long Description: FIXED INCOME - ASSET BACK

2,610,197.29 43813EAA4 HONDA AUTO 
RECEIVABLES 
OWNER TRUST 
2012-2 A-1      

99.98 2,610,197.29 2,609,728.50
 371.16

 2,610,099.66

(468.79) 0.22%
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Account:  P 03273   STATE OF ARIZONA - POOL 5 (LGIP)

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 - ASSET BACK
MONTHLY 0.301% 
05/15/2013 

TOTAL: FIXED INCOME - 
ASSET BACK 2,610,197.29    2,610,197.29 

2,609,728.50 

371.16 

2,610,099.66 

(468.79) 0.22% 

 
Category Long Description: FIXED INCOME - CORPORATE BONDS

5,000,000.00 149123BT7 CATERPILLAR INC 
FRN 21/NOV/2012 
USD1000            
QUARTERLY 
FLOATING 
11/21/2012 

100.00 5,000,000.00 5,000,000.00
 816.60

 5,000,816.60

0.00 0.42%

9,507,097.36 30299R412 FDIC ALLIANCE 
BANK OF ARIZONA 
CDARS CD             
0.550% 05/16/2013 

100.00 9,507,097.36 9,507,097.36
 15,328.57

 9,522,425.93

0.00 0.81%

4,009,987.86 30299W155 FDIC ALLIANCE 
BANK OF ARIZONA 
CDARS CD             
0.550% 07/11/2013 

100.00 4,009,987.86 4,009,987.86
 3,081.65

 4,013,069.51

0.00 0.34%

40,006,497.92 31599JD15 FIDELITY 
INVESTMENTS-
PRIME MONEY 
MARKET 
PORTFOLIO  
 

100.00 40,006,497.92 40,006,497.92
 5,776.28

 40,012,274.20

0.00 3.40%

20,000,000.00 36967HBA4 GENL ELEC CAP 
CORP FDIC TLGP 
GTD SR NT FLT 12      
QUARTERLY 
FLOATING 
09/21/2012 

100.01 20,001,464.74 20,001,464.74
 18,713.95

 20,020,178.69

0.00 1.70%

16,765,000.00 882508AS3 TEXAS 
INSTRUMENTS INC 
FRN 15/MAY/2013 
USD1000      
QUARTERLY 
FLOATING 
05/15/2013 

100.23 16,809,671.88 16,803,911.57
 0.00

 16,803,911.57

(5,760.31) 1.43%

8,000,000.00 89233P5Q5 TOYOTA MTR CRD 
CORP MTN BE NT-B 

100.11 8,000,000.00 8,008,672.00 8,672.00 0.68%

D-073-751-857 13-Sep-2012 16:16:10



Detailed Net Asset Valuation LGIP Pool 5

Page 3 of 10

As of: 31-Aug-2012

Institutional Accounting Detailed Net Asset Valuation

Account:  P 03273   STATE OF ARIZONA - POOL 5 (LGIP)

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
FLT 13 11/JAN/2013 
QUARTERLY 
FLOATING 
01/11/2013 

 7,598.95
 8,016,270.95

TOTAL: FIXED INCOME - 
CORPORATE BONDS 103,288,583.14    103,334,719.76 

103,337,631.45 

51,316.00 

103,388,947.45 

2,911.69 8.78% 

 
Category Long Description: FIXED INCOME - GOVERNMENT BONDS

5,000,000.00 31331KTV2 FEDERAL FARM CR 
BKS CONS BD FLT 
13 11/FEB/2013     
MONTHLY 
FLOATING 
02/11/2013 

100.02 5,000,000.00 5,000,915.00
 639.48

 5,001,554.48

915.00 0.42%

20,000,000.00 3133EASW9 FEDERAL FARM CR 
BKS CONS BD FLT 
13 06/AUG/2013     
QUARTERLY 
FLOATING 
08/06/2013 

99.97 19,999,472.86 19,993,420.00
 3,033.32

 19,996,453.32

(6,052.86) 1.70%

20,000,000.00 31398A3X8 FANNIE MAE VAR 
13/SEP/2012                         
 

100.00 20,000,663.90 20,000,663.90
 16,794.45

 20,017,458.35

0.00 1.70%

TOTAL: FIXED INCOME - 
GOVERNMENT BONDS 45,000,000.00    45,000,136.76 

44,994,998.90 

20,467.25 

45,015,466.15 

(5,137.86) 3.82% 

 
Category Long Description: MISCELLANEOUS - OTHER

 EXPENSE INVESTMENT MGT 
FEE 
 

 (58,541.39) 0.00
 (58,541.39)
 (58,541.39)

 (0.00%)

 EXPENSE MISCELLANEOUS 
FEE 
 

 (1,500.00) 0.00
 (1,500.00)
 (1,500.00)

 (0.00%)

TOTAL: MISCELLANEOUS - 
OTHER      (60,041.39) 0.00   (0.01%) 
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Account:  P 03273   STATE OF ARIZONA - POOL 5 (LGIP)

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 - OTHER
(60,041.39) 

(60,041.39) 
 
Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

15,000,000.00 06538EZT7 BNK OF TKYO-
MTBSHI L 
CERTIFICATE OF 
DEPOSIT FIXED  
 

100.00 15,000,000.00 15,000,000.00
 11,050.00

 15,011,050.00

0.00 1.27%

12,469,842.70 959466N FDIC ALLIANCE 
BANK OF ARIZONA 
CDARS 0.3500%        
 

100.00 12,469,842.70 12,469,842.70
 8,609.32

 12,478,452.02

0.00 1.06%

342,221.08 959468N FDIC ALLIANCE 
BANK OF ARIZONA 
CDARS 0.35%          
 

100.00 342,221.08 342,221.08
 443.01

 342,664.09

0.00 0.03%

12,606,339.77 967058N FDIC ALLIANCE 
BANK OF ARIZONA 
CDARS CD 0.55%       
 

100.00 12,606,339.77 12,606,339.77
 30,963.24

 12,637,303.01

0.00 1.07%

6,000,000.00 978660N FDIC ALLIANCE 
BANK OF ARIZONA 
CDARS 0.30%          
 

100.00 6,000,000.00 6,000,000.00
 3,846.58

 6,003,846.58

0.00 0.51%

TOTAL: SHORT TERM 
INVESTMENTS - 
CERTIFICATE OF DEPOSIT

46,418,403.55    46,418,403.55 

46,418,403.55 

54,912.15 

46,473,315.70 

0.00 3.95% 

 
Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)

10,000,000.00 0556N0L11 BNP PARIBAS FIN 
INC CORPORATE 
COMMERCIAL 
PAPER     
0.000% 11/01/2012 

99.95 9,995,086.12 9,995,086.12
 0.00

 9,995,086.12

0.00 0.85%

10,000,000.00 06538BJJ3 BANK OF TOKYO-
MITSUBIS 
CORPORATE 
COMMERCIAL 
PAPER  

99.98 9,998,205.57 9,998,205.57
 0.00

 9,998,205.57

0.00 0.85%
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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 - COMMERCIAL PAPER ( INTEREST BEARING)
0.000% 09/18/2012 

7,000,000.00 06945LJB5 BARTON CAPITAL 
CORP. CORPORATE 
COMMERCIAL 
PAPER    
0.000% 09/11/2012 

99.99 6,999,261.14 6,999,261.14
 0.00

 6,999,261.14

0.00 0.59%

10,000,000.00 06945LJH2 BARTON CAPITAL 
CORP. CORPORATE 
COMMERCIAL 
PAPER    
0.000% 09/17/2012 

99.98 9,998,222.19 9,998,222.19
 0.00

 9,998,222.19

0.00 0.85%

10,000,000.00 11765JJC5 BRYANT PRK FDG 
LLC CORPORATE 
COMMERCIAL 
PAPER      
0.000% 09/12/2012 

99.99 9,999,450.00 9,999,450.00
 0.00

 9,999,450.00

0.00 0.85%

5,000,000.00 15963TJ67 CHARIOT FNDG LLC 
CORPORATE 
COMMERCIAL 
PAPER        
DISCOUNT DTD 
05/JUN/2012 DUE 
06/SEP/2012 .26%      

100.00 4,999,861.13 4,999,861.13
 0.00

 4,999,861.13

0.00 0.42%

10,000,000.00 19121AN72 COCA-COLA 
COMPANY 
CORPORATE 
COMMERCIAL 
PAPER       
0.000% 01/07/2013 

99.92 9,990,755.44 9,991,543.00
 0.00

 9,991,543.00

787.56 0.85%

10,000,000.00 2063C0J52 CONCORD MIN CPTL 
CO CORPORATE 
COMMERCIAL 
PAPER     
0.000% 09/05/2012 

99.99 9,999,483.34 9,999,483.34
 0.00

 9,999,483.34

0.00 0.85%

15,000,000.00 2063C0L26 CONCORD MIN CPTL 
CO CORPORATE 
COMMERCIAL 
PAPER     
0.000% 11/02/2012 

99.92 14,988,375.05 14,988,375.05
 0.00

 14,988,375.05

0.00 1.27%

17,500,000.00 25153JLE8 DEUTSCHE BK FINL 
LLC CORPORATE 
COMMERCIAL 
PAPER    
0.000% 11/14/2012 

99.93 17,488,129.24 17,488,129.24
 0.00

 17,488,129.24

0.00 1.48%
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Account:  P 03273   STATE OF ARIZONA - POOL 5 (LGIP)

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 - COMMERCIAL PAPER ( INTEREST BEARING)
15,000,000.00 3024A6M33 FCAR OWNER 

TRUST CORPORATE 
COMMERCIAL 
PAPER        
0.000% 12/03/2012 

99.92 14,987,599.92 14,988,445.50
 0.00

 14,988,445.50

845.58 1.27%

5,000,000.00 3024A6N73 FCAR OWNER 
TRUST CORPORATE 
COMMERCIAL 
PAPER        
0.000% 01/07/2013 

99.87 4,993,777.77 4,993,550.00
 0.00

 4,993,550.00

(227.77) 0.42%

15,000,000.00 30601VLT6 FAIRWAY FINANCE 
CORP CORPORATE 
COMMERCIAL 
PAPER    
0.000% 11/27/2012 

99.95 14,993,112.51 14,993,112.51
 0.00

 14,993,112.51

0.00 1.27%

6,352,000.00 38102JK95 GOLDEN FUNDING 
CORP CORPORATE 
COMMERCIAL 
PAPER     
0.000% 10/09/2012 

99.97 6,349,854.39 6,349,854.39
 0.00

 6,349,854.39

0.00 0.54%

10,000,000.00 38346LLW4 GOTHAM FDG CORP 
CORPORATE 
COMMERCIAL 
PAPER         
0.000% 11/30/2012 

99.92 9,993,250.00 9,991,886.00
 0.00

 9,991,886.00

(1,364.00) 0.85%

5,000,000.00 41068KKG2 HANNOVER FDG CO. 
LLC CORPORATE 
COMMERCIAL 
PAPER    
0.000% 10/16/2012 

99.94 4,996,944.43 4,996,944.43
 0.00

 4,996,944.43

0.00 0.42%

17,000,000.00 45779PL71 INSTITUTIONAL 
SECURED 
CORPORATE 
COMMERCIAL 
PAPER   
0.000% 11/07/2012 

99.85 16,974,372.50 16,974,372.50
 0.00

 16,974,372.50

0.00 1.44%

20,000,000.00 46636JAF0 MORGAN J.P. 
CHASE & 
CORPORATE 
COMMERCIAL 
PAPER     
VARIABLE DTD 
12/MAR/2012 DUE 
12/SEP/2012           

100.00 20,000,000.00 20,000,000.00
 3,053.19

 20,003,053.19

0.00 1.70%

D-073-751-857 13-Sep-2012 16:16:10



Detailed Net Asset Valuation LGIP Pool 5

Page 7 of 10

As of: 31-Aug-2012

Institutional Accounting Detailed Net Asset Valuation

Account:  P 03273   STATE OF ARIZONA - POOL 5 (LGIP)

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 - COMMERCIAL PAPER ( INTEREST BEARING)
20,000,000.00 52468JJ54 LEGACY CAPITAL 

COMPANY 
CORPORATE 
COMMERCIAL 
PAPER  
0.000% 09/05/2012 

100.00 19,999,066.66 19,999,066.66
 0.00

 19,999,066.66

0.00 1.70%

10,000,000.00 52468JP40 LEGACY CAPITAL 
COMPANY 
CORPORATE 
COMMERCIAL 
PAPER  
0.000% 02/04/2013 

99.79 9,970,100.07 9,979,328.00
 0.00

 9,979,328.00

9,227.93 0.85%

10,000,000.00 52952LJA1 LEXINGTN PKR CAP 
CO LL CORPORATE 
COMMERCIAL 
PAPER  
DISCOUNT DTD 
08/JUN/2012 DUE 
10/SEP/2012 .5%       

99.99 9,998,875.00 9,998,875.00
 0.00

 9,998,875.00

0.00 0.85%

5,000,000.00 5705X4JE5 MARKET ST FNDG 
CORP CORPORATE 
COMMERCIAL 
PAPER     
0.000% 09/14/2012 

99.99 4,999,566.64 4,999,566.64
 0.00

 4,999,566.64

0.00 0.42%

10,000,000.00 5705X4JL9 MARKET ST FNDG 
CORP CORPORATE 
COMMERCIAL 
PAPER     
0.000% 09/20/2012 

99.99 9,998,680.55 9,998,680.55
 0.00

 9,998,680.55

0.00 0.85%

15,000,000.00 62455AJ40 MOUNTCLIFF 
CORPORATE 
COMMERCIAL 
PAPER DISCOUNT 
DTD 
04/JUN/2012 DUE 
04/SEP/2012 .55%                   

100.00 14,999,625.00 14,999,625.00
 0.00

 14,999,625.00

0.00 1.27%

5,345,000.00 65409RKS8 NIEUW AMSTERDAM 
RECV CORPORATE 
COMMERCIAL 
PAPER    
0.000% 10/26/2012 

99.97 5,343,203.47 5,343,203.47
 0.00

 5,343,203.47

0.00 0.45%

10,000,000.00 65409RL73 NIEUW AMSTERDAM 
RECV CORPORATE 
COMMERCIAL 
PAPER    

99.95 9,994,788.92 9,994,788.92
 0.00

 9,994,788.92

0.00 0.85%
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Account:  P 03273   STATE OF ARIZONA - POOL 5 (LGIP)

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 - COMMERCIAL PAPER ( INTEREST BEARING)
0.000% 11/07/2012 

12,580,000.00 6555P0PK9 NORDEA NORTH 
AMER. I 
CORPORATE 
COMMERCIAL 
PAPER    
0.000% 02/19/2013 

99.84 12,558,564.95 12,559,504.66
 0.00

 12,559,504.66

939.71 1.07%

15,000,000.00 79540AL22 SALISBURY REC CO 
LLC CORPORATE 
COMMERCIAL 
PAPER    
0.000% 11/02/2012 

99.96 14,993,541.68 14,993,541.68
 0.00

 14,993,541.68

0.00 1.27%

10,000,000.00 82124LLD2 SHEFFIELD 
RECEIVABLE 
CORPORATE 
COMMERCIAL 
PAPER    
0.000% 11/13/2012 

99.94 9,993,916.61 9,993,916.61
 0.00

 9,993,916.61

0.00 0.85%

12,404,000.00 85520LJ48 STARBIRD FDG. 
CORP. CORPORATE 
COMMERCIAL 
PAPER     
DISCOUNT DTD 
31/JUL/2012 DUE 
04/SEP/2012 .45%      

100.00 12,403,689.90 12,403,586.57
 0.00

 12,403,586.57

(103.33) 1.05%

18,000,000.00 96442LJR9 WHITE POINT FDG 
INC. CORPORATE 
COMMERCIAL 
PAPER    
0.000% 09/25/2012 

99.98 17,996,640.00 17,996,500.08
 0.00

 17,996,500.08

(139.92) 1.53%

TOTAL: SHORT TERM 
INVESTMENTS - 
COMMERCIAL PAPER 
( INTEREST BEARING)

351,181,000.00    350,996,000.19 

351,005,965.95 

3,053.19 

351,009,019.14 

9,965.76 29.80% 

 
Category Long Description: 

0.00  Net Capital Payable 
 

0.00 (16,809,846.38) (16,809,846.38)
 0.00

 (16,809,846.38)

0.00 (1.43%)

0.00  Net Income Payable 
 

0.00 (236,453.03) 0.00
 (236,453.03)
 (236,453.03)

0.00 (0.02%)

D-073-751-857 13-Sep-2012 16:16:10



Detailed Net Asset Valuation LGIP Pool 5

Page 9 of 10

As of: 31-Aug-2012

Institutional Accounting Detailed Net Asset Valuation

Account:  P 03273   STATE OF ARIZONA - POOL 5 (LGIP)

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: 
0.00  Net Income 

Receivable 
 

0.00 15,043.33 0.00
 15,043.33
 15,043.33

0.00 0.00%

TOTAL: 0.00    (17,031,256.08) 

(16,809,846.38) 

(221,409.70) 

(17,031,256.08) 

0.00 (1.45%) 

 

Grand Total 1,194,932,178.16 1,177,702,154.26

1,177,990,876.15

(131,782.99)

1,177,859,093.16

7,270.80 100.00%
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