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As of: 30-Apr-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
125,000,000.00 65599C939 TRI-PARTY REPO 

NOMURA 0.13% 
08/MAY/2013            
0.130% 05/08/2013 

100.00 125,000,000.00 125,000,000.00
 9,930.56

 125,009,930.56

0.00 9.65%

400,000,000.00 65599D044 TRI-PARTY REPO 
NOMURA 0.09% 
06/MAY/2013            
0.090% 05/06/2013 

100.00 400,000,000.00 400,000,000.00
 9,000.00

 400,009,000.00

0.00 30.87%

95,431,801.71 65599D085 TRI-PARTY REPO 
NOMURA 0.18% 
01/MAY/2013            
0.180% 05/01/2013 

100.00 95,431,801.71 95,431,801.71
 477.16

 95,432,278.87

0.00 7.36%

162,000,000.00 85299S331 TRI-PARTY REPO 
SOUTH STREET 0.22% 
01/MAY/2013      
0.220% 05/01/2013 

100.00 162,000,000.00 162,000,000.00
 990.00

 162,000,990.00

0.00 12.50%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

782,431,801.71    782,431,801.71 

782,431,801.71 

20,397.72 

782,452,199.43 

0.00 60.38% 

 
Category Long Description: CASH EQUIVALENTS - STIF

30,051,877.01 01899FE04 ALLIANCE BANK OF 
ARIZONA MONEY 
MARKET              
0.260% 06/03/2013 

100.00 30,051,877.01 30,051,877.01
 4,446.03

 30,056,323.04

0.00 2.32%

3,666.67 928989417 JP MORGAN 
TREASURY PLUS MMF 
AGENCY SHARES          
 

100.00 3,666.67 3,666.67
 0.06

 3,666.73

0.00 0.00%

40,003,994.11 G3R992550 FIDELITY 
INVESTMENTS-
TREASURY 
PORTFOLIO SHARES     
 

100.00 40,003,994.11 40,003,994.11
 328.80

 40,004,322.91

0.00 3.09%

TOTAL: CASH 
EQUIVALENTS - STIF 70,059,537.79    70,059,537.79 

70,059,537.79 

4,774.89 

70,064,312.68 

0.00 5.41% 
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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 - ASSET BACK
22,700,000.00 22087WAC3 CORUS 

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

99.91 22,681,491.89 22,679,706.20
 0.00

 22,679,706.20

(1,785.69) 1.75%

TOTAL: FIXED INCOME - 
ASSET BACK 22,700,000.00    22,681,491.89 

22,679,706.20 

0.00 

22,679,706.20 

(1,785.69) 1.75% 

 
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 

100.03 25,008,228.06 25,008,228.06
 31,336.33

 25,039,564.39

0.00 1.93%

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

100.01 99,992,201.71 100,007,800.00
 21,059.78

 100,028,859.78

15,598.29 7.72%

TOTAL: FIXED INCOME - 
GOVERNMENT BONDS 125,000,000.00    125,000,429.77 

125,016,028.06 

52,396.11 

125,068,424.17 

15,598.29 9.65% 

 
Category Long Description: MISCELLANEOUS - CURRENCIES

(3,666.68) CASH USD 
 

1.00 (3,666.68) (3,666.68)
 0.00

 (3,666.68)

0.00 (0.00%)

TOTAL: MISCELLANEOUS 
- CURRENCIES (3,666.68)    (3,666.68) 

(3,666.68) 

0.00 

(3,666.68) 

0.00 (0.00%) 

 
Category Long Description: MISCELLANEOUS - OTHER

 EXPENSE INVESTMENT MGT FEE 
 

 (62,573.22) 0.00
 (62,573.22)

 (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 - OTHER
 (62,573.22)

TOTAL: MISCELLANEOUS 
- OTHER      (62,573.22) 

0.00 

(62,573.22) 

(62,573.22) 

  (0.00%) 

 
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
 31,849.84

 10,057,022.36

0.00 0.78%

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

100.00 8,015,145.29 8,015,145.29
 34,541.98

 8,049,687.27

0.00 0.62%

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

100.00 7,682,482.45 7,682,482.45
 20,932.13

 7,703,414.58

0.00 0.59%

TOTAL: SHORT TERM 
INVESTMENTS - 
CERTIFICATE OF 
DEPOSIT

25,722,800.26    25,722,800.26 

25,722,800.26 

87,323.95 

25,810,124.21 

0.00 1.99% 

 
Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS

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

99.99 99,988,894.48 99,988,894.48
 0.00

 99,988,894.48

0.00 7.72%

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

99.96 49,978,577.46 49,978,577.46
 0.00

 49,978,577.46

0.00 3.86%

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

99.99 49,994,258.00 49,994,258.00
 0.00

 49,994,258.00

0.00 3.86%

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

99.97 19,994,886.67 19,994,886.67
 0.00

 19,994,886.67

0.00 1.54%
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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
50,000,000.00 912796AV1 UNITED STATES 

TREAS BILLS DT                       
MONTHLY 0.000% 
08/08/2013 

99.99 49,983,362.50 49,992,800.00
 0.00

 49,992,800.00

9,437.50 3.86%

TOTAL: SHORT TERM 
INVESTMENTS - 
TREASURY BILLS

270,000,000.00    269,939,979.11 

269,949,416.61 

0.00 

269,949,416.61 

9,437.50 20.83% 

 
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 (126,362.08) 0.00
 (126,362.08)
 (126,362.08)

0.00 (0.01%)

0.00  Net Income Receivable 
 

0.00 32,375.22 0.00
 32,375.22
 32,375.22

0.00 0.00%

TOTAL: 0.00    (93,986.85) 

0.01 

(93,986.86) 

(93,986.85) 

0.00 (0.01%) 

 

Grand Total 1,295,910,473.08 1,295,675,813.78

1,295,855,623.96

8,332.59

1,295,863,956.55

23,250.10 100.00%
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