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As of: 30-Jun-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
200,000,000.00 06099Y311 TRI-PARTY REPO 

BANK OF AMERICA 
0.07% 05/JUL/2013   
0.070% 07/05/2013 

100.00 200,000,000.00 200,000,000.00
 10,888.89

 200,010,888.89

0.00 17.04%

200,000,000.00 655990I01 TRI-PARTY REPO 
NOMURA 0.05% 
03/JUL/2013            
0.050% 07/03/2013 

100.00 200,000,000.00 200,000,000.00
 4,722.22

 200,004,722.22

0.00 17.04%

350,000,000.00 65599D226 TRI-PARTY REPO 
NOMURA 0.07% 
09/JUL/2013            
0.070% 07/09/2013 

100.00 350,000,000.00 350,000,000.00
 17,013.89

 350,017,013.89

0.00 29.82%

100,000,000.00 853990K16 TRI-PARTY REPO 
SOUTH STREET 0.03% 
03/JUL/2013      
0.030% 07/03/2013 

100.00 100,000,000.00 100,000,000.00
 1,416.67

 100,001,416.67

0.00 8.52%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

850,000,000.00    850,000,000.00 

850,000,000.00 

34,041.67 

850,034,041.67 

0.00 72.43% 

 
Category Long Description: CASH EQUIVALENTS - STIF

30,064,900.52 01899FE04 ALLIANCE BANK OF 
ARIZONA MONEY 
MARKET              
0.260% 07/01/2013 

100.00 30,064,900.52 30,064,900.52
 5,996.51

 30,070,897.03

0.00 2.56%

TOTAL: CASH 
EQUIVALENTS - STIF 30,064,900.52    30,064,900.52 

30,064,900.52 

5,996.51 

30,070,897.03 

0.00 2.56% 

 
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 

99.94 22,687,870.39 22,685,472.00
 0.00

 22,685,472.00

(2,398.39) 1.93%

TOTAL: FIXED INCOME - 
ASSET BACK 22,700,000.00    22,687,870.39 

22,685,472.00 

0.00 
(2,398.39) 1.93% 
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Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - ASSET BACK
22,685,472.00 

 
Category Long Description: FIXED INCOME - GOVERNMENT BONDS

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

100.00 99,996,100.85 99,996,100.85
 41,779.89

 100,037,880.74

0.00 8.52%

TOTAL: FIXED INCOME - 
GOVERNMENT BONDS 100,000,000.00    99,996,100.85 

99,996,100.85 

41,779.89 

100,037,880.74 

0.00 8.52% 

 
Category Long Description: MISCELLANEOUS - CURRENCIES

25,046,874.25 CASH USD 
 

1.00 25,046,874.25 25,046,874.25
 0.00

 25,046,874.25

0.00 2.13%

TOTAL: MISCELLANEOUS 
- CURRENCIES 25,046,874.25    25,046,874.25 

25,046,874.25 

0.00 

25,046,874.25 

0.00 2.13% 

 
Category Long Description: MISCELLANEOUS - OTHER

 EXPENSE INVESTMENT MGT FEE 
 

 (66,632.95) 0.00
 (66,632.95)
 (66,632.95)

 (0.01%)

TOTAL: MISCELLANEOUS 
- OTHER      (66,632.95) 

0.00 

(66,632.95) 

(66,632.95) 

  (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
 40,562.12

 10,065,734.64

0.00 0.86%

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

100.00 8,015,145.29 8,015,145.29 0.00 0.69%
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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 - CERTIFICATE OF DEPOSIT
CD 0.55%       
 

 41,909.33
 8,057,054.62

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

100.00 7,682,482.45 7,682,482.45
 27,480.13

 7,709,962.58

0.00 0.66%

TOTAL: SHORT TERM 
INVESTMENTS - 
CERTIFICATE OF 
DEPOSIT

25,722,800.26    25,722,800.26 

25,722,800.26 

109,951.58 

25,832,751.84 

0.00 2.20% 

 
Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS

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

99.99 49,993,951.28 49,993,951.28
 0.00

 49,993,951.28

0.00 4.26%

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

99.99 19,998,885.56 19,998,885.56
 0.00

 19,998,885.56

0.00 1.70%

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

99.99 49,993,613.89 49,993,613.89
 0.00

 49,993,613.89

0.00 4.26%

TOTAL: SHORT TERM 
INVESTMENTS - 
TREASURY BILLS

120,000,000.00    119,986,450.73 

119,986,450.73 

0.00 

119,986,450.73 

0.00 10.22% 

 
Category Long Description: 

0.00  Net Income Payable 
 

0.00 (142,900.17) 0.00
 (142,900.17)
 (142,900.17)

0.00 (0.01%)

0.00  Net Income Receivable 
 

0.00 99,961.19 0.00
 99,961.19
 99,961.19

0.00 0.01%

TOTAL: 0.00    (42,938.98) 
0.00 

(42,938.98) 
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: 
(42,938.98) 

 

Grand Total 1,173,534,575.03 1,173,395,425.07

1,173,502,598.61

82,197.72

1,173,584,796.33

(2,398.39) 100.00%
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