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As of: 31-May-2013

Institutional Accounting Detailed Net Asset Valuation

Account:  P 03273   STATE OF ARIZONA - POOL 5 (LGIP)

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
150,000,000.00 06099G160 TRI-PARTY REPO 

BANK OF AMERICA 
0.02% 05/JUN/2013   
0.020% 06/05/2013 

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

 150,000,250.00

0.00 10.78%

150,000,000.00 17399O472 TRI-PARTY REPO 
CITIGROUP 0.05% 
03/JUN/2013         
0.050% 06/03/2013 

100.00 150,000,000.00 150,000,000.00
 208.33

 150,000,208.33

0.00 10.78%

252,426,259.19 46999W014 TRI-PARTY REPO JP 
MORGAN 0.30% 
13/JUN/2013         
 

100.00 252,426,259.19 252,426,259.19
 2,103.55

 252,428,362.74

0.00 18.14%

100,370,125.37 46999W022 TRI-PARTY REPO JP 
MORGAN REPO 
SWEEP 0.20%          
13/JUN/2013                                        

100.00 100,370,125.37 100,370,125.37
 557.61

 100,370,682.98

0.00 7.21%

100,000,000.00 85299S570 TRI-PARTY REPO 
SOUTH STREET 
0.05% 05/JUN/2013      
0.050% 06/05/2013 

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

 100,000,416.67

0.00 7.19%

234,074,676.20 85299S604 TRI-PARTY REPO 
SOUTH STREET 
0.09% 03/JUN/2013      
0.090% 06/03/2013 

100.00 234,074,676.20 234,074,676.20
 585.19

 234,075,261.39

0.00 16.82%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

986,871,060.76    986,871,060.76 

986,871,060.76 

4,121.35 

986,875,182.11 

0.00 70.92% 

 
Category Long Description: CASH EQUIVALENTS - STIF

0.00 928989466 JP MORGAN PRIME 
MMF AGENCY 
SHARES                  
MONTHLY VARIABLE 
12/31/2049 

100.00 0.00 0.00
 0.85
 0.85

0.00 0.00%

TOTAL: CASH 
EQUIVALENTS - STIF 0.00    0.00 

0.00 

0.85 

0.85 

0.00 0.00% 
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Account:  P 03273   STATE OF ARIZONA - POOL 5 (LGIP)

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
5,000,000.00 34530EAA5 FORD CREDIT AUTO 

OWNER TRUST 
2013-B A-1 0.210%     
MONTHLY 0.210% 
05/15/2014 

100.00 5,000,000.00 5,000,000.00
 320.83

 5,000,320.83

0.00 0.36%

1,576,340.40 41283YAA5 HARLEY DAVIDSON 
MOTORCYCLE 
TRUST 2013-1 A-1 
0.230% 
MONTHLY 0.230% 
05/15/2014 

100.00 1,576,340.40 1,576,340.40
 171.21

 1,576,511.61

0.00 0.11%

TOTAL: FIXED INCOME - 
ASSET BACK 6,576,340.40    6,576,340.40 

6,576,340.40 

492.04 

6,576,832.44 

0.00 0.47% 

 
Category Long Description: FIXED INCOME - CORPORATE BONDS

4,237,000.00 0258M0CY3 AMERICAN 
EXPRESS CREDIT 
CORP 7.3% MTN 
20/AUG/2013  
SEMI-ANN. 7.300% 
08/20/2013 

101.47 4,299,492.96 4,299,492.96
 86,799.66

 4,386,292.62

0.00 0.32%

6,293,000.00 263534CH0 DU PONT(E.I.)DE 
NEMOURS & CO FR 
BDS 25/MAR/2014    
QUARTERLY 
FLOATING 
03/25/2014 

100.36 6,315,407.92 6,315,906.52
 8,369.47

 6,324,275.99

498.60 0.45%

40,048,602.98 31599FR00 FIDELITY 
INVESTMENTS-
PRIME MONEY 
MARKET 
PORTFOLIO  
0.090% 07/01/2013 

100.00 40,048,602.98 40,048,602.98
 3,401.39

 40,052,004.37

0.00 2.88%

2,500,000.00 36962G3F9 GENERAL ELECTRIC 
CAPITAL 
CORPORATION 5.4%          
SEMI-ANN. 5.400% 
09/20/2013 

101.56 2,537,680.18 2,539,067.50
 26,800.00

 2,565,867.50

1,387.32 0.18%

5,000,000.00 36962G4U5 GENERAL ELECTRIC 
CAPITAL CORP FRN 
06/DEC/2014      

100.27 5,014,271.39 5,013,725.00
 9,462.47

 5,023,187.47

(546.39) 0.36%
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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 - CORPORATE BONDS
QUARTERLY 
FLOATING 
02/06/2014 

5,000,000.00 36962G4W1 GENERAL ELECTRIC 
CAPITAL CORP FR 
BDS 07/JAN/2014   
QUARTERLY 
FLOATING 
01/07/2014 

100.51 5,025,197.67 5,025,410.00
 8,478.00

 5,033,888.00

212.33 0.36%

10,000,000.00 38141GDK7 GOLDMAN SACHS 
GROUP INC 4.75% 
15/JUL/2013          
SEMI-ANN. 4.750% 
07/15/2013 

100.51 10,051,071.11 10,051,071.11
 179,444.44

 10,230,515.55

0.00 0.74%

10,050,000.00 38143USB8 GOLDMAN SACHS 
GRP FRN 
07/FEB/2014 
USD2000          
QUARTERLY 
FLOATING 
02/07/2014 

100.48 10,086,889.99 10,098,149.55
 8,885.18

 10,107,034.73

11,259.56 0.73%

10,000,000.00 46623EJF7 JPMORGAN CHASE 
& CO VAR 
24/JAN/2014                
QUARTERLY 
FLOATING 
01/24/2014 

100.48 10,046,763.67 10,048,290.00
 11,348.28

 10,059,638.28

1,526.33 0.72%

7,208,000.00 59156RAZ1 METLIFE INC SR NT 
FLT 13 06/AUG/2013               
QUARTERLY 
FLOATING 
08/06/2013 

100.22 7,224,145.63 7,224,145.63
 7,928.91

 7,232,074.54

0.00 0.52%

15,000,000.00 693476BA0 PNC FUNDING 
CORPORATION SR 
FLTG RATE NTS           
QUARTERLY 
FLOATING 
01/31/2014 

100.10 15,021,791.45 15,015,345.00
 6,341.33

 15,021,686.33

(6,446.45) 1.08%

10,000,000.00 89233P5V4 TOYOTA MTR CRD 
CORP MTN BE NT 
FLT 14 17/JAN/2014   
QUARTERLY 
FLOATING 
01/17/2014 

100.25 10,026,309.94 10,025,290.00
 8,469.99

 10,033,759.99

(1,019.94) 0.72%

10,000,000.00 92343VAZ7 VERIZON 100.38 10,046,493.78 10,037,580.00 (8,913.78) 0.72%
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Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - CORPORATE BONDS
COMMUNICATIONS 
INC FLTG RT BDS 
28/MAR/2014 
QUARTERLY 
FLOATING 
03/28/2014 

 16,134.43
 10,053,714.43

TOTAL: FIXED INCOME - 
CORPORATE BONDS 135,336,602.98    135,744,118.67 

135,742,076.25 

381,863.55 

136,123,939.80 

(2,042.42) 9.78% 

 
Category Long Description: FIXED INCOME - GOVERNMENT BONDS

10,000,000.00 31315PSK6 FEDERAL AGRIC 
MTG CORP MTNS B 
VR                   
QUARTERLY 
FLOATING 
09/10/2013 

100.03 9,998,468.44 10,002,870.00
 2,549.93

 10,005,419.93

4,401.56 0.72%

20,000,000.00 3133EASW9 FEDERAL FARM CR 
BKS CONS BD FLT 
13 06/AUG/2013     
QUARTERLY 
FLOATING 
08/06/2013 

100.00 19,999,898.20 19,999,898.20
 3,033.32

 20,002,931.52

0.00 1.44%

TOTAL: FIXED INCOME - 
GOVERNMENT BONDS 30,000,000.00    29,998,366.64 

30,002,768.20 

5,583.25 

30,008,351.45 

4,401.56 2.16% 

 
Category Long Description: MISCELLANEOUS - OTHER

 EXPENSE INVESTMENT MGT 
FEE 
 

 (72,400.76) 0.00
 (72,400.76)
 (72,400.76)

 (0.01%)

 EXPENSE MISCELLANEOUS 
FEE 
 

 (1,333.33) 0.00
 (1,333.33)
 (1,333.33)

 (0.00%)

TOTAL: MISCELLANEOUS - 
OTHER      (73,734.09) 

0.00 

(73,734.09) 

(73,734.09) 

  (0.01%) 
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As of: 31-May-2013
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Account:  P 03273   STATE OF ARIZONA - POOL 5 (LGIP)

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
 
Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

9,000,000.00 06417EYC1 BANK OF NOVA 
SCOTIA 
CERTIFICATE OF 
DEPOSIT         
QUARTERLY030-
JUL-13 

100.05 9,004,093.22 9,004,093.22
 4,204.80

 9,008,298.02

0.00 0.65%

9,559,245.06 30299R412 FDIC ALLIANCE 
BANK OF ARIZONA 
CDARS CD SHORT 
TERM  
 

100.00 9,559,245.06 9,559,245.06
 2,137.08

 9,561,382.14

0.00 0.69%

4,009,987.86 30299W155 FDIC ALLIANCE 
BANK OF ARIZONA 
CDARS CD             
 

100.00 4,009,987.86 4,009,987.86
 19,577.53

 4,029,565.39

0.00 0.29%

342,817.86 30299X039 FDIC ALLIANCE 
BANK OF ARIZONA 
CDARS CD 0.51%       
 

100.00 342,817.86 342,817.86
 1,082.55

 343,900.41

0.00 0.02%

12,675,486.88 3AD99C486 FDIC ALLIANCE 
BANK OF ARIZONA 
CDARS CD 0.51%       
 

100.00 12,675,486.88 12,675,486.88
 12,751.89

 12,688,238.77

0.00 0.91%

12,491,587.94 959466N FDIC ALLIANCE 
BANK OF ARIZONA 
CDARS 0.5100%        
 

100.00 12,491,587.94 12,491,587.94
 28,275.48

 12,519,863.42

0.00 0.90%

6,004,482.50 978660N FDIC ALLIANCE 
BANK OF ARIZONA 
CDARS 0.52%          
 

100.00 6,004,482.50 6,004,482.50
 22,326.80

 6,026,809.30

0.00 0.43%

TOTAL: SHORT TERM 
INVESTMENTS - 
CERTIFICATE OF DEPOSIT

54,083,608.10    54,087,701.32 

54,087,701.32 

90,356.13 

54,178,057.45 

0.00 3.89% 

 
Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)

5,000,000.00 05253AV15 AUST & NEW ZEA 
CORPORATE 
COMMERCIAL 

99.97 4,998,644.45 4,998,644.45
 0.00

0.00 0.36%
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Institutional Accounting Detailed Net Asset Valuation

Account:  P 03273   STATE OF ARIZONA - POOL 5 (LGIP)

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 - COMMERCIAL PAPER ( INTEREST BEARING)
PAPER DISCOUNT 
0.000% 08/01/2013 

 4,998,644.45

17,500,000.00 0556N0TL9 BNP PARIBAS FIN 
INC CORPORATE 
COMMERCIAL 
PAPER     
0.000% 06/20/2013 

99.98 17,497,080.89 17,497,080.89
 0.00

 17,497,080.89

0.00 1.26%

10,000,000.00 06538BUN1 BANK OF TOKYO-
MITSUBIS 
CORPORATE 
COMMERCIAL 
PAPER  
0.000% 07/22/2013 

99.97 9,996,741.67 9,996,741.67
 0.00

 9,996,741.67

0.00 0.72%

5,000,000.00 06945LT40 BARTON CAPITAL 
CORP. CORPORATE 
COMMERCIAL 
PAPER    
0.000% 06/04/2013 

100.00 4,999,895.83 4,999,895.83
 0.00

 4,999,895.83

0.00 0.36%

5,000,000.00 15963TTL3 CHARIOT FNDG LLC 
CORPORATE 
COMMERCIAL 
PAPER        
0.000% 06/20/2013 

99.99 4,999,419.44 4,999,419.44
 0.00

 4,999,419.44

0.00 0.36%

5,000,000.00 20272DXB1 CMMNWLTH BNK OF 
AUS CORPORATE 
COMMERCIAL 
PAPER     
0.000% 10/11/2013 

99.94 4,995,966.67 4,996,786.00
 0.00

 4,996,786.00

819.33 0.36%

5,000,000.00 20272DXH8 CMMNWLTH BNK OF 
AUS CORPORATE 
COMMERCIAL 
PAPER     
0.000% 10/17/2013 

99.93 4,995,591.67 4,996,602.00
 0.00

 4,996,602.00

1,010.33 0.36%

5,000,000.00 3024A6V25 FCAR OWNER 
TRUST CORPORATE 
COMMERCIAL 
PAPER        
0.000% 08/02/2013 

99.96 4,997,847.22 4,997,847.22
 0.00

 4,997,847.22

0.00 0.36%

5,000,000.00 3024A6W57 FCAR OWNER 
TRUST CORPORATE 
COMMERCIAL 
PAPER        
0.000% 09/05/2013 

99.94 4,997,200.00 4,996,942.00
 0.00

 4,996,942.00

(258.00) 0.36%
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As of: 31-May-2013

Institutional Accounting Detailed Net Asset Valuation

Account:  P 03273   STATE OF ARIZONA - POOL 5 (LGIP)

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 - COMMERCIAL PAPER ( INTEREST BEARING)
5,000,000.00 3024A6X23 FCAR OWNER 

TRUST CORPORATE 
COMMERCIAL 
PAPER        
0.000% 10/02/2013 

99.91 4,995,729.16 4,995,625.50
 0.00

 4,995,625.50

(103.66) 0.36%

5,000,000.00 30601VTK7 FAIRWAY FINANCE 
CORP CORPORATE 
COMMERCIAL 
PAPER    
0.000% 06/19/2013 

99.99 4,999,525.00 4,999,525.00
 0.00

 4,999,525.00

0.00 0.36%

5,000,000.00 38346LTK2 GOTHAM FDG CORP 
CORPORATE 
COMMERCIAL 
PAPER         
0.000% 06/19/2013 

99.99 4,999,550.00 4,999,550.00
 0.00

 4,999,550.00

0.00 0.36%

15,000,000.00 41068UU20 HANNOVER FDG CO. 
LLC CORPORATE 
COMMERCIAL 
PAPER    
0.000% 07/02/2013 

99.98 14,996,383.33 14,996,383.33
 0.00

 14,996,383.33

0.00 1.08%

5,000,000.00 45779PT40 INSTITUTIONAL 
SECURED 
CORPORATE 
COMMERCIAL 
PAPER   
0.000% 06/04/2013 

100.00 4,999,862.50 4,999,862.50
 0.00

 4,999,862.50

0.00 0.36%

10,000,000.00 4820P2T62 JUPITER SECT CO 
LLC ZCP 
06/JUN/2013                
0.000% 06/06/2013 

100.00 9,999,750.00 9,999,750.00
 0.00

 9,999,750.00

0.00 0.72%

10,000,000.00 52468JUS1 LEGACY CAPITAL 
COMPANY 
CORPORATE 
COMMERCIAL 
PAPER  
0.000% 07/26/2013 

99.96 9,996,027.78 9,996,027.78
 0.00

 9,996,027.78

0.00 0.72%

5,000,000.00 52952LVG4 LEXINGTN PKR CAP 
CO LL CORPORATE 
COMMERCIAL 
PAPER  
0.000% 08/16/2013 

99.95 4,997,493.34 4,997,493.34
 0.00

 4,997,493.34

0.00 0.36%

5,000,000.00 53127TT52 LIBERTY FUNDING 
LLC CORPORATE 
COMMERCIAL 

100.00 4,999,911.11 4,999,911.11
 0.00

0.00 0.36%
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Account:  P 03273   STATE OF ARIZONA - POOL 5 (LGIP)

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 - COMMERCIAL PAPER ( INTEREST BEARING)
PAPER     
0.000% 06/05/2013 

 4,999,911.11

7,500,000.00 62455ATD9 MOUNTCLIFF 
CORPORATE 
COMMERCIAL 
PAPER DISCOUNT 
DTD 
0.000% 06/13/2013 

99.99 7,499,250.00 7,499,250.00
 0.00

 7,499,250.00

0.00 0.54%

10,000,000.00 65409RUA6 NIEUW AMSTERDAM 
RECV CORPORATE 
COMMERCIAL 
PAPER    
0.000% 07/10/2013 

99.98 9,997,941.67 9,997,941.67
 0.00

 9,997,941.67

0.00 0.72%

5,000,000.00 85520LT39 STARBIRD FDG. 
CORP. CORPORATE 
COMMERCIAL 
PAPER     
0.000% 06/03/2013 

100.00 4,999,944.44 4,999,944.44
 0.00

 4,999,944.44

0.00 0.36%

5,000,000.00 85520LTH8 STARBIRD FDG. 
CORP. CORPORATE 
COMMERCIAL 
PAPER     
0.000% 06/17/2013 

99.99 4,999,511.11 4,999,511.11
 0.00

 4,999,511.11

0.00 0.36%

6,790,000.00 86561AUV7 SUMITOMO CORP. 
AMER. CORPORATE 
COMMERCIAL 
PAPER    
0.000% 07/29/2013 

99.96 6,787,483.93 6,787,483.93
 0.00

 6,787,483.93

0.00 0.49%

5,300,000.00 86561AV53 SUMITOMO CORP. 
AMER. CORPORATE 
COMMERCIAL 
PAPER    
0.000% 08/05/2013 

99.96 5,298,086.11 5,298,086.11
 0.00

 5,298,086.11

0.00 0.38%

5,000,000.00 92646KTA0 VICTORY 
RECEIVABLES 
CORPORATE 
COMMERCIAL 
PAPER     
0.000% 06/10/2013 

100.00 4,999,762.50 4,999,762.50
 0.00

 4,999,762.50

0.00 0.36%

6,000,000.00 96442LT49 WHITE POINT FDG 
INC. CORPORATE 
COMMERCIAL 
PAPER    
0.000% 06/04/2013 

100.00 5,999,900.00 5,999,900.00
 0.00

 5,999,900.00

0.00 0.43%

D-112-059-165 12-Jun-2013 16:29:23



Detailed Net Asset Valuation LGIP Pool 5

Page 9 of 10

As of: 31-May-2013

Institutional Accounting Detailed Net Asset Valuation

Account:  P 03273   STATE OF ARIZONA - POOL 5 (LGIP)

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 - COMMERCIAL PAPER ( INTEREST BEARING)

TOTAL: SHORT TERM 
INVESTMENTS - 
COMMERCIAL PAPER 
( INTEREST BEARING)

178,090,000.00    178,044,499.82 

178,045,967.82 

0.00 

178,045,967.82 

1,468.00 12.79% 

 
Category Long Description: 

0.00  Net Income Payable 
 

0.00 (164,359.39) 0.00
 (164,359.39)
 (164,359.39)

0.00 (0.01%)

0.00  Net Income 
Receivable 
 

0.00 1,770.44 0.00
 1,770.44
 1,770.44

0.00 0.00%

TOTAL: 0.00    (162,588.95) 

0.00 

(162,588.95) 

(162,588.95) 

0.00 (0.01%) 

 

Grand Total 1,390,957,612.24 1,391,085,764.57

1,391,325,914.75

246,094.13

1,391,572,008.88

3,827.14 100.00%
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