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As of: 31-Aug-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 - MISCELLANEOUS
200,000,000.00 587504W NOMURA 1                                           

 
1.00 200,000,000.00 200,000,000.00

 555.56
 200,000,555.56

0.00 22.93%

TOTAL: CASH 
EQUIVALENTS - 
MISCELLANEOUS

200,000,000.00    200,000,000.00 

200,000,000.00 

555.56 

200,000,555.56 

0.00 22.93% 

 
Category Long Description: CASH EQUIVALENTS - REPURCHASE AGREEMENTS

30,074,868.26 01899A018 ALLIANCE BANK OF 
ARIZONA 
MONEYMARKET 0.26%         
0.260% 10/01/2013 

100.00 30,074,868.26 30,074,868.26
 6,641.19

 30,081,509.45

0.00 3.45%

250,000,000.00 60699C731 TRI-PARTY REPO 
MIZUHO SECURITIES 
0.06 18/SEP/2013  
0.060% 09/18/2013 

100.00 250,000,000.00 250,000,000.00
 7,500.00

 250,007,500.00

0.00 28.66%

100,000,000.00 655990K65 TRI-PARTY REPO 
NOMURA 0.04% 
30/SEP/2013            
0.040% 09/30/2013 

100.00 100,000,000.00 100,000,000.00
 3,666.67

 100,003,666.67

0.00 11.46%

33,239,362.37 94999AA45 TRIPARTY REPO 
WELLS FARGO 0.05% 
DTD 30/AUG/2013    
0.050% 09/03/2013 

100.00 33,239,362.37 33,239,362.37
 92.33

 33,239,454.70

0.00 3.81%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

413,314,230.63    413,314,230.63 

413,314,230.63 

17,900.19 

413,332,130.82 

0.00 47.38% 

 
Category Long Description: CASH EQUIVALENTS - STIF

0.01 928989417 JP MORGAN 
TREASURY PLUS MMF 
AGENCY SHARES          
MONTHLY VARIABLE 
12/31/2049 

100.00 0.01 0.01
 0.03
 0.04

0.00 0.00%

TOTAL: CASH 
EQUIVALENTS - STIF 0.01    0.01 

0.01 

0.03 
0.00 0.00% 
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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: CASH EQUIVALENTS - STIF
0.04 

 
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 

99.98 22,694,353.46 22,694,353.46
 0.00

 22,694,353.46

0.00 2.60%

TOTAL: FIXED INCOME - 
ASSET BACK 22,700,000.00    22,694,353.46 

22,694,353.46 

0.00 

22,694,353.46 

0.00 2.60% 

 
Category Long Description: FIXED INCOME - GOVERNMENT BONDS

10,000,000.00 912828CJ7 UNITED STATES 
TREAS NTS 
4.75%15/MAY/2014           
SEMI-ANN. 4.750% 
05/15/2014 

103.23 10,325,000.00 10,322,660.00
 140,692.93

 10,463,352.93

(2,340.00) 1.20%

TOTAL: FIXED INCOME - 
GOVERNMENT BONDS 10,000,000.00    10,325,000.00 

10,322,660.00 

140,692.93 

10,463,352.93 

(2,340.00) 1.20% 

 
Category Long Description: MISCELLANEOUS - CURRENCIES

100,061,749.70 CASH USD 
 

1.00 100,061,749.70 100,061,749.70
 0.00

 100,061,749.70

0.00 11.47%

TOTAL: MISCELLANEOUS 
- CURRENCIES 100,061,749.70    100,061,749.70 

100,061,749.70 

0.00 

100,061,749.70 

0.00 11.47% 

 
Category Long Description: MISCELLANEOUS - OTHER

 EXPENSE INVESTMENT MGT FEE 
 

 (44,793.72) 0.00
 (44,793.72)
 (44,793.72)

 (0.01%)
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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: MISCELLANEOUS - OTHER

TOTAL: MISCELLANEOUS 
- OTHER      (44,793.72) 

0.00 

(44,793.72) 

(44,793.72) 

  (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
 49,417.23

 10,074,589.75

0.00 1.15%

8,059,109.89 302992D09 FDIC ALLIANCE BANK 
OF ARIZONA CDARS 
CD 0.33%       
 

100.00 8,059,109.89 8,059,109.89
 3,324.38

 8,062,434.27

0.00 0.92%

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

100.00 7,682,482.45 7,682,482.45
 34,135.48

 7,716,617.93

0.00 0.88%

TOTAL: SHORT TERM 
INVESTMENTS - 
CERTIFICATE OF 
DEPOSIT

25,766,764.86    25,766,764.86 

25,766,764.86 

86,877.09 

25,853,641.95 

0.00 2.96% 

 
Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS

50,000,000.00 912796BC2 UNITED STATES OF 
AMERICA BILL ZERO 
CPN 26/SEP/2013 
0.000% 09/26/2013 

100.00 49,998,865.74 49,998,865.74
 0.00

 49,998,865.74

0.00 5.73%

50,000,000.00 912796BT5 UNITED STATES OF 
AMERICA BILL ZERO 
CPN 24/JUL/2014 
0.000% 07/24/2014 

99.91 49,953,724.41 49,952,750.00
 0.00

 49,952,750.00

(974.41) 5.73%

TOTAL: SHORT TERM 
INVESTMENTS - 
TREASURY BILLS

100,000,000.00    99,952,590.15 

99,951,615.74 

0.00 

99,951,615.74 

(974.41) 11.46% 

 
Category Long Description: 

0.00  Net Income Payable 0.00 (66,787.08) 0.00 0.00 (0.01%)
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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: 
  (66,787.08)

 (66,787.08)

0.00  Net Income Receivable 
 

0.00 44,114.85 0.00
 44,114.85
 44,114.85

0.00 0.01%

TOTAL: 0.00    (22,672.23) 

0.00 

(22,672.23) 

(22,672.23) 

0.00 (0.00%) 

 

Grand Total 871,842,745.20 872,047,222.86

872,111,374.40

178,559.85

872,289,934.25

(3,314.41) 100.00%

D-128-270-976 13-Sep-2013 11:48:03



Detailed Net Asset Valuation LGIP-GOV Pool 7
Page 5 of 5

As of: 31-Aug-2013
Institutional Accounting Detailed Net Asset Valuation

End of Report 

D-128-270-976 13-Sep-2013 11:48:03


