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As of: 31-Mar-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
170,000,000.00 655990E96 TRI-PARTY REPO 

NOMURA 0.14% 
15/APR/2013            
0.140% 04/15/2013 

100.00 170,000,000.00 170,000,000.00
 8,594.44

 170,008,594.44

0.00 13.45%

75,000,000.00 655990F61 TRI-PARTY REPO 
NOMURA 0.10% 
02/APR/2013            
0.100% 04/02/2013 

100.00 75,000,000.00 75,000,000.00
 1,250.00

 75,001,250.00

0.00 5.93%

17,543,601.18 655990F87 TRI-PARTY REPO 
NOMURA 0.18% 
01/APR/2013            
0.180% 04/01/2013 

100.00 17,543,601.18 17,543,601.18
 350.87

 17,543,952.05

0.00 1.39%

248,000,000.00 853990E96 TRI-PARTY REPO 
SOUTH STREET 0.10% 
01/APR/2013      
0.100% 04/01/2013 

100.00 248,000,000.00 248,000,000.00
 3,444.44

 248,003,444.44

0.00 19.62%

200,000,000.00 853990F20 TRI-PARTY REPO 
SOUTH STREET 0.18% 
01/APR/2013      
0.180% 04/01/2013 

100.00 200,000,000.00 200,000,000.00
 4,000.00

 200,004,000.00

0.00 15.82%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

710,543,601.18    710,543,601.18 

710,543,601.18 

17,639.75 

710,561,240.93 

0.00 56.22% 

 
Category Long Description: CASH EQUIVALENTS - STIF

30,046,741.60 01899FE04 ALLIANCE BANK OF 
ARIZONA MONEY 
MARKET              
0.180% 05/01/2013 

100.00 30,046,741.60 30,046,741.60
 4,338.26

 30,051,079.86

0.00 2.38%

40,003,654.31 G3R992550 FIDELITY 
INVESTMENTS-
TREASURY 
PORTFOLIO SHARES     
MONTHLY VARIABLE 
04/01/2013 

100.00 40,003,654.31 40,003,654.31
 339.76

 40,003,994.07

0.00 3.17%

TOTAL: CASH 
EQUIVALENTS - STIF 70,050,395.91    70,050,395.91 

70,050,395.91 

4,678.02 

70,055,073.93 

0.00 5.54% 
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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 - ASSET BACK
12,700,000.00 22087WAC3 CORUS 

CONSTRUCTION 
VENTURE LLC 0% NTS 
25/OCT/2013  
MONTHLY FLOATING 
10/25/2013 

99.87 12,686,954.65 12,683,464.60
 0.00

 12,683,464.60

(3,490.05) 1.00%

TOTAL: FIXED INCOME - 
ASSET BACK 12,700,000.00    12,686,954.65 

12,683,464.60 

0.00 

12,683,464.60 

(3,490.05) 1.00% 

 
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 

100.07 25,012,342.09 25,017,575.00
 23,566.99

 25,041,141.99

5,232.91 1.98%

100,000,000.00 912828RD4 UNITED STATES 
TREAS NTS 0.125% 
31/AUG/2013         
SEMI-ANN. 0.125% 
08/31/2013 

100.00 99,990,284.09 100,000,000.00
 10,869.57

 100,010,869.57

9,715.91 7.91%

TOTAL: FIXED INCOME - 
GOVERNMENT BONDS 125,000,000.00    125,002,626.18 

125,017,575.00 

34,436.56 

125,052,011.56 

14,948.82 9.89% 

 
Category Long Description: MISCELLANEOUS - OTHER

 EXPENSE INVESTMENT MGT FEE 
 

 (65,956.65) 0.00
 (65,956.65)
 (65,956.65)

 (0.01%)

TOTAL: MISCELLANEOUS 
- OTHER      (65,956.65) 

0.00 

(65,956.65) 

(65,956.65) 

  (0.01%) 

 
Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

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

100.00 10,025,172.52 10,025,172.52
 27,565.10

0.00 0.80%
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Quantity Security ID Security Description Market Price Cost Base Market Value Base
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Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT
  10,052,737.62

8,015,145.29 302992D09 FDIC ALLIANCE BANK 
OF ARIZONA CDARS 
CD 0.55%       
 

100.00 8,015,145.29 8,015,145.29
 30,918.70

 8,046,063.99

0.00 0.64%

7,682,482.45 30299X039 FDIC ALLIANCE BANK 
OF ARIZONA CDARS 
CD 0.51%       
 

100.00 7,682,482.45 7,682,482.45
 17,711.81

 7,700,194.26

0.00 0.61%

TOTAL: SHORT TERM 
INVESTMENTS - 
CERTIFICATE OF 
DEPOSIT

25,722,800.26    25,722,800.26 

25,722,800.26 

76,195.61 

25,798,995.87 

0.00 2.04% 

 
Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS

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

100.00 49,999,299.69 49,999,299.69
 0.00

 49,999,299.69

0.00 3.96%

100,000,000.00 9127956R7 UNITED STATES 
TREAS BILLS DT                       
0.000% 05/30/2013 

99.98 99,977,406.01 99,977,406.01
 0.00

 99,977,406.01

0.00 7.91%

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

99.98 49,971,016.56 49,988,400.00
 0.00

 49,988,400.00

17,383.44 3.96%

50,000,000.00 912796AJ8 UNITED STATES 
TREAS BILLS DT                       
0.000% 06/06/2013 

99.98 49,989,473.00 49,989,473.00
 0.00

 49,989,473.00

0.00 3.96%

20,000,000.00 912796AT6 UNITED STATES 
TREAS BILLS DT                       
0.000% 07/18/2013 

99.98 19,992,920.00 19,995,500.00
 0.00

 19,995,500.00

2,580.00 1.58%

50,000,000.00 912796AV1 UNITED STATES 
TREAS BILLS DT                       
MONTHLY 0.000% 
08/08/2013 

99.97 49,978,320.83 49,984,350.00
 0.00

 49,984,350.00

6,029.17 3.95%

TOTAL: SHORT TERM 
INVESTMENTS - 
TREASURY BILLS

320,000,000.00    319,908,436.09 
319,934,428.70 

0.00 
25,992.61 25.31% 
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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
319,934,428.70 

 
Category Long Description: 

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 (198,464.09) 0.00
 (198,464.09)
 (198,464.09)

0.00 (0.02%)

0.00  Net Income Receivable 
 

0.00 92,776.87 0.00
 92,776.87
 92,776.87

0.00 0.01%

TOTAL: 0.00    (105,687.21) 

0.01 

(105,687.22) 

(105,687.21) 

0.00 (0.01%) 

 

Grand Total 1,264,016,797.35 1,263,743,170.41

1,263,952,265.66

(38,693.93)

1,263,913,571.73

37,451.38 100.00%
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