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As of: 31-Jan-2013

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
140,000,000.00 38199DE57 TRI-PARTY REPO 

GOLDMAN SACHS .13% 
13/MAR/2013      
0.130% 03/13/2013 

100.00 140,000,000.00 140,000,000.00
 8,088.89

 140,008,088.89

0.00 11.07%

300,000,000.00 60699C087 TRI-PARTY REPO 
MIZUHO SECURITIES 
0.13% 08/FEB/2013 
0.130% 02/08/2013 

100.00 300,000,000.00 300,000,000.00
 22,750.00

 300,022,750.00

0.00 23.72%

200,000,000.00 60699L665 TRI-PARTY REPO 
MIZUHO 0.10% 
20FEB013               
0.100% 02/20/2013 

100.00 200,000,000.00 200,000,000.00
 1,111.11

 200,001,111.11

0.00 15.81%

226,460,910.89 65599C830 TRI-PARTY REPO 
NOMURA 0.17% 
01/FEB/2013            
0.170% 02/01/2013 

100.00 226,460,910.89 226,460,910.89
 1,069.40

 226,461,980.29

0.00 17.90%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

866,460,910.89    866,460,910.89 

866,460,910.89 

33,019.40 

866,493,930.29 

0.00 68.51% 

 
Category Long Description: FIXED INCOME - ASSET BACK

12,700,000.00 22087WAC3 CORUS 
CONSTRUCTION 
VENTURE LLC 0% NTS 
25/OCT/2013  
MONTHLY FLOATING 
10/25/2013 

99.95 12,683,178.21 12,693,777.00
 0.00

 12,693,777.00

10,598.79 1.00%

TOTAL: FIXED INCOME - 
ASSET BACK 12,700,000.00    12,683,178.21 

12,693,777.00 

0.00 

12,693,777.00 

10,598.79 1.00% 

 
Category Long Description: FIXED INCOME - CORPORATE BONDS

30,037,789.57 01899FE04 ALLIANCE BANK OF 
ARIZONA MONEY 
MARKET              
0.170% 03/01/2013 

100.00 30,037,789.57 30,037,789.57
 4,937.72

 30,042,727.29

0.00 2.38%

10,025,172.52 302990M45 FDIC ALLIANCE BANK 
OF ARIZONA CDARS CD 
0.52%       

100.00 10,025,172.52 10,025,172.52
 19,138.47

0.00 0.79%
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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
0.520% 09/19/2013  10,044,310.99

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
 23,792.90

 8,038,938.19

0.00 0.64%

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
 11,378.49

 7,693,860.94

0.00 0.61%

40,003,018.56 G3R992550 FIDELITY 
INVESTMENTS-
TREASURY PORTFOLIO 
SHARES     
0.010% 03/01/2013 

100.00 40,003,018.56 40,003,018.56
 328.79

 40,003,347.35

0.00 3.16%

TOTAL: FIXED INCOME - 
CORPORATE BONDS 95,763,608.39    95,763,608.39 

95,763,608.39 

59,576.37 

95,823,184.76 

0.00 7.58% 

 
Category Long Description: FIXED INCOME - GOVERNMENT BONDS

25,000,000.00 912828RA0 UNITED STATES TREAS 
NTS 0.375% 
30/JUN/2013         
SEMI-ANN. 0.375% 
06/30/2013 

100.11 25,020,433.11 25,027,350.00
 8,287.29

 25,035,637.29

6,916.89 1.98%

50,000,000.00 912828RD4 UNITED STATES TREAS 
NTS 0.125% 
31/AUG/2013         
SEMI-ANN. 0.125% 
08/31/2013 

100.00 49,986,463.33 49,998,050.00
 26,588.40

 50,024,638.40

11,586.67 3.96%

TOTAL: FIXED INCOME - 
GOVERNMENT BONDS 75,000,000.00    75,006,896.44 

75,025,400.00 

34,875.69 

75,060,275.69 

18,503.56 5.93% 

 
Category Long Description: MISCELLANEOUS - CURRENCIES

20.85 CASH USD 
 

1.00 20.85 20.85
 0.00

 20.85

0.00 0.00%
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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: MISCELLANEOUS - CURRENCIES

TOTAL: 
MISCELLANEOUS - 
CURRENCIES

20.85    20.85 

20.85 

0.00 

20.85 

0.00 0.00% 

 
Category Long Description: MISCELLANEOUS - OTHER

 EXPENSE INVESTMENT MGT FEE 
 

 (67,846.83) 0.00
 (67,846.83)
 (67,846.83)

 (0.01%)

TOTAL: 
MISCELLANEOUS - 
OTHER

     (67,846.83) 

0.00 

(67,846.83) 

(67,846.83) 

  (0.01%) 

 
Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS

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

100.00 14,999,632.50 14,999,632.50
 0.00

 14,999,632.50

0.00 1.19%

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

99.98 49,992,208.39 49,992,208.39
 0.00

 49,992,208.39

0.00 3.95%

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

99.97 49,985,360.89 49,985,360.89
 0.00

 49,985,360.89

0.00 3.95%

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

99.97 49,972,548.79 49,986,900.00
 0.00

 49,986,900.00

14,351.21 3.95%

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

99.95 49,956,017.03 49,974,650.00
 0.00

 49,974,650.00

18,632.97 3.95%

TOTAL: SHORT TERM 
INVESTMENTS - 
TREASURY BILLS

215,000,000.00    214,905,767.60 

214,938,751.78 

0.00 

214,938,751.78 

32,984.18 16.99% 

 
Category Long Description: 
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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: 
0.00  Net Income Payable 

 
0.00 (149,211.50) 0.00

 (149,211.50)
 (149,211.50)

0.00 (0.01%)

0.00  Net Income Receivable 
 

0.00 40,161.42 0.00
 40,161.42
 40,161.42

0.00 0.00%

TOTAL: 0.00    (109,050.08) 

0.00 

(109,050.08) 

(109,050.08) 

0.00 (0.01%) 

 

Grand Total 1,264,924,540.13 1,264,643,485.47

1,264,882,468.91

(49,425.45)

1,264,833,043.46

62,086.53 100.00%
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