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As of: 31-Dec-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
83,135,076.64 01899A018 ALLIANCE BANK OF 

ARIZONA 
MONEYMARKET 0.26% 
0.270% 02/03/2014 

100.00 83,135,076.64 83,135,076.64
 18,449.15

 83,153,525.79

0.00 8.02%

150,000,000.00 5199U6041 TRI-PARTY REPO 
DEUTSCHE BANK 
0.12% 31/MAR/2014     
0.120% 03/31/2014 

100.00 150,000,000.00 150,000,000.00
 20,500.00

 150,020,500.00

0.00 14.48%

150,000,000.00 655990P60 NOMURA .06% 
0.060% 01/15/2014 

100.00 150,000,000.00 150,000,000.00
 5,250.00

 150,005,250.00

0.00 14.47%

200,000,000.00 655990R19 TRI-PARTY REPO 
NOMURA 0.05% 
24/JAN/2014 
0.050% 01/24/2014 

100.00 200,000,000.00 200,000,000.00
 3,333.33

 200,003,333.33

0.00 19.30%

19,867,972.09 655990R76 TRI-PARTY REPO 
NOMURA 0.01% 
02JAN2014 
0.010% 01/02/2014 

100.00 19,867,972.09 19,867,972.09
 5.52

 19,867,977.61

0.00 1.92%

200,000,000.00 94999A319 TRI-PARTY REPO 
WELLS FARGO 0.01% 
2/JAN/2014 
0.010% 01/02/2014 

100.00 200,000,000.00 200,000,000.00
 55.56

 200,000,055.56

0.00 19.30%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

803,003,048.73    803,003,048.73 

803,003,048.73 

47,593.56 

803,050,642.29 

0.00 77.49% 

 
Category Long Description: FIXED INCOME - GOVERNMENT BONDS

24,237,000.00 912820JX6 U S TREAS NT 
STRIPPED PRIN P 
SEMI-ANN. 0.000% 
02/15/2014 

99.99 24,234,600.54 24,234,600.54
 0.00

 24,234,600.54

0.00 2.34%

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

101.70 10,170,117.19 10,169,530.00
 61,671.27

 10,231,201.27

(587.19) 0.99%

50,000,000.00 912828TA8 UNITED STATES 
TREAS NTS 
0.25%30/JUN/2014           

100.08 50,034,981.34 50,039,050.00
 345.30

4,068.66 4.83%
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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 - GOVERNMENT BONDS
SEMI-ANN. 0.250% 
06/30/2014 

 50,039,395.30

TOTAL: FIXED INCOME - 
GOVERNMENT BONDS 84,237,000.00    84,439,699.07 

84,443,180.54 

62,016.57 

84,505,197.11 

3,481.47 8.15% 

 
Category Long Description: MISCELLANEOUS - CURRENCIES

0.03 CASH USD 
 

1.00 0.03 0.03
 0.00
 0.03

0.00 0.00%

TOTAL: MISCELLANEOUS 
- CURRENCIES 0.03    0.03 

0.03 

0.00 

0.03 

0.00 0.00% 

 
Category Long Description: MISCELLANEOUS - OTHER

 EXPENSE INVESTMENT MGT FEE 
 

 (50,732.74) 0.00
 (50,732.74)
 (50,732.74)

 (0.00%)

TOTAL: MISCELLANEOUS 
- OTHER      (50,732.74) 

0.00 

(50,732.74) 

(50,732.74) 

  (0.00%) 

 
Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

17,015,880.24 2A6261N FDIC ALLIANCE BANK 
OF ARIZONA CDARS 
CD 
 

100.00 17,015,880.24 17,015,880.24
 629.35

 17,016,509.59

0.00 1.64%

10,077,160.86 302990M45 FDIC ALLIANCE BANK 
OF ARIZONA CDARS 
CD 0.52%       
 

100.00 10,077,160.86 10,077,160.86
 14,643.63

 10,091,804.49

0.00 0.97%

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

100.00 8,059,109.89 8,059,109.89
 12,337.15

 8,071,447.04

0.00 0.78%
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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
7,721,557.58 30299X039 FDIC ALLIANCE BANK 

OF ARIZONA CDARS 
CD 0.51%       
 

100.00 7,721,557.58 7,721,557.58
 8,199.66

 7,729,757.24

0.00 0.75%

6,035,620.51 978660N FDIC ALLIANCE BANK 
OF ARIZONA CDARS 
0.52% 
 

100.00 6,035,620.51 6,035,620.51
 9,361.00

 6,044,981.51

0.00 0.58%

TOTAL: SHORT TERM 
INVESTMENTS - 
CERTIFICATE OF DEPOSIT

48,909,329.08    48,909,329.08 

48,909,329.08 

45,170.79 

48,954,499.87 

0.00 4.72% 

 
Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS

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

99.96 49,971,042.27 49,978,150.00
 0.00

 49,978,150.00

7,107.73 4.82%

50,000,000.00 912796BY4 UNITED STATES OF 
AMERICA BILL ZERO 
CPN 13/FEB/2014 
0.000% 02/13/2014 

99.99 49,995,909.35 49,995,909.35
 0.00

 49,995,909.35

0.00 4.82%

TOTAL: SHORT TERM 
INVESTMENTS - 
TREASURY BILLS

100,000,000.00    99,966,951.62 

99,974,059.35 

0.00 

99,974,059.35 

7,107.73 9.65% 

 
Category Long Description: 

0.00  Net Income Payable 
 

0.00 (46,435.51) 0.00
 (46,435.51)
 (46,435.51)

0.00 (0.00%)

0.00  Net Income Receivable 
 

0.00 0.02 0.00
 0.02
 0.02

0.00 0.00%

TOTAL: 0.00    (46,435.49) 

0.00 

(46,435.49) 

(46,435.49) 

0.00 (0.00%) 
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Grand Total 1,036,149,377.84 1,036,221,860.30

1,036,329,617.73

57,612.69

1,036,387,230.42

10,589.20 100.00%
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