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As of: 31-Oct-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
100,000,000.00 38199EU16 TRI-PARTY REPO 

GOLDMAN SACHS 
0.05% 29/NOV/2013     
0.050% 11/29/2013 

100.00 100,000,000.00 100,000,000.00
 13,055.56

 100,013,055.56

0.00 7.16%

252,706,888.34 46999W014 TRI-PARTY REPO JP 
MORGAN 0.25% 
19/AUG/2013         
 

100.00 252,706,888.34 252,706,888.34
 1,754.91

 252,708,643.25

0.00 18.09%

100,455,342.31 46999W022 TRI-PARTY REPO JP 
MORGAN REPO 
SWEEP 0.20%          
16/AUG/2013                                        

100.00 100,455,342.31 100,455,342.31
 558.09

 100,455,900.40

0.00 7.19%

200,000,000.00 5199U5878 DEUTSCHE   .08%                                    
0.080% 11/01/2013 

100.00 200,000,000.00 200,000,000.00
 444.44

 200,000,444.44

0.00 14.32%

75,000,000.00 85299S828 TRI-PARTY REPO 
SOUTH STREET 0.10 
05/DEC/2013       
0.100% 12/05/2013 

100.00 75,000,000.00 75,000,000.00
 14,791.67

 75,014,791.67

0.00 5.37%

168,268,162.98 85299SE88 SOUTH 
STREET   .05%                                
0.050% 11/05/2013 

100.00 168,268,162.98 168,268,162.98
 654.38

 168,268,817.36

0.00 12.05%

100,000,000.00 853990T74 TRI-PARTY REPO 
STATE STREET 
0.07% 02/OCT/2013      
0.070% 11/01/2013 

100.00 100,000,000.00 100,000,000.00
 6,027.78

 100,006,027.78

0.00 7.16%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

996,430,393.63    996,430,393.63 

996,430,393.63 

37,286.83 

996,467,680.46 

0.00 71.35% 

 
Category Long Description: CASH EQUIVALENTS - STIF

4,031,982.56 3139934O2 FDIC ALLIANCE 
BANK OF ARIZONA 
CDARS CD             
MONTHLY VARIABLE 
07/10/2014 

100.00 4,031,982.56 4,031,982.56
 6,366.11

 4,038,348.67

0.00 0.29%

50,064,580.31 3169934U5 FIDELITY 
INVESTMENTS - 
PRIME MONEY 

100.00 50,064,580.31 50,064,580.31
 2,551.24

 50,067,131.55

0.00 3.58%
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As of: 31-Oct-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 - STIF
MARKET          
MONTHLY VARIABLE 
12/02/2013 

2,275,962.24 928989466 JP MORGAN PRIME 
MMF AGENCY 
SHARES                  
MONTHLY VARIABLE 
12/31/2049 

100.00 2,275,962.24 2,275,962.24
 26.87

 2,275,989.11

0.00 0.16%

TOTAL: CASH 
EQUIVALENTS - STIF 56,372,525.11    56,372,525.11 

56,372,525.11 

8,944.22 

56,381,469.33 

0.00 4.04% 

 
Category Long Description: FIXED INCOME - ASSET BACK

1,909,540.94 14313NAA0 CARMAX AUTO 
OWNER TRUST A1 
2013-3 0.23%            
MONTHLY 0.230% 
02/15/2014 

100.00 1,909,540.94 1,909,540.94
 207.40

 1,909,748.34

0.00 0.14%

4,510,702.55 43812XAA3 HONDA AUTO 
RECEIVABLES 
OWNER TRUST 
2013-3 A-1      
MONTHLY 0.220% 
08/15/2014 

100.00 4,510,702.55 4,510,896.51
 468.61

 4,511,365.12

193.96 0.32%

1,883,833.67 44890QAA1 HYUNDAI AUTO 
RECEIVABLES 
TRUST 2013-C 2013-
C A1    
MONTHLY 0.220% 
09/15/2014 

100.00 1,883,833.67 1,883,833.67
 195.71

 1,884,029.38

0.00 0.13%

4,500,000.00 73328XAA7 PORSCHE 
INNOVATIVE LEASE 
OWNER TRUST 
2013-1 A1     
MONTHLY 0.230% 
11/24/2014 

100.00 4,500,000.00 4,500,000.00
 0.00

 4,500,000.00

0.00 0.32%

TOTAL: FIXED INCOME - 
ASSET BACK 12,804,077.16    12,804,077.16 

12,804,271.12 

871.72 

12,805,142.84 

193.96 0.92% 
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As of: 31-Oct-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: FIXED INCOME - CORPORATE BONDS
10,000,000.00 02666QM67 AMER HONDA FIN 

CORP MTN BE144A 
VR                  
QUARTERLY 
FLOATING 
07/17/2014 

100.02 10,000,000.00 10,001,980.00
 1,098.12

 10,003,078.12

1,980.00 0.72%

2,145,000.00 05531FAJ2 BB&T CORP FRN 
28/APR/2014 
USD1000 TR00009          
QUARTERLY 
FLOATING 
04/28/2014 

100.25 2,150,183.26 2,150,304.59
 223.58

 2,150,528.17

121.33 0.15%

3,000,000.00 071813BK4 BAXTER INTL INC 
SR FLT NT 14 
11/DEC/2014           
QUARTERLY 
FLOATING 
12/11/2014 

100.13 3,000,000.00 3,004,038.00
 1,810.08

 3,005,848.08

4,038.00 0.22%

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

100.19 6,303,864.45 6,305,095.15
 4,337.32

 6,309,432.47

1,230.70 0.45%

5,000,000.00 36962G4U5 GENERAL ELECTRIC 
CAPITAL CORP FRN 
06/DEC/2014      
QUARTERLY 
FLOATING 
02/06/2014 

100.13 5,005,537.30 5,006,255.00
 5,903.32

 5,012,158.32

717.70 0.36%

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

100.15 5,007,673.84 5,007,673.84
 3,794.61

 5,011,468.45

0.00 0.36%

3,950,000.00 38143UAV3 GOLDMAN SACHS 
GROUP INC VAR 
DUE 29/SEP/2014        
QUARTERLY 
FLOATING 
09/29/2014 

100.23 3,961,045.42 3,959,108.70
 2,977.77

 3,962,086.47

(1,936.72) 0.28%

15,050,000.00 38143USB8 GOLDMAN SACHS 
GRP FRN 
07/FEB/2014 

100.19 15,072,895.01 15,079,046.50
 45,494.65

 15,124,541.15

6,151.49 1.08%
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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: FIXED INCOME - CORPORATE BONDS
USD2000          
QUARTERLY 
FLOATING 
02/07/2014 

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

100.17 10,016,574.47 10,016,574.47
 2,307.45

 10,018,881.92

0.00 0.72%

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

100.04 15,008,127.14 15,005,760.00
 182.27

 15,005,942.27

(2,367.14) 1.07%

10,770,000.00 89233P5V4 TOYOTA MTR CRD 
CORP MTN BE NT 
FLT 14 17/JAN/2014   
QUARTERLY 
FLOATING 
01/17/2014 

100.09 10,779,452.04 10,779,452.04
 2,681.46

 10,782,133.50

0.00 0.77%

10,000,000.00 913017BW8 UNITED 
TECHNOLOGIES 
CORP VAR BDS 
02/DEC/2013       
QUARTERLY 
FLOATING 
12/02/2013 

100.04 10,003,591.75 10,003,591.75
 8,677.90

 10,012,269.65

0.00 0.72%

10,000,000.00 92343VAZ7 VERIZON 
COMMUNICATIONS 
INC FLTG RT BDS 
28/MAR/2014 
QUARTERLY 
FLOATING 
03/28/2014 

100.17 10,022,781.95 10,017,260.00
 8,104.27

 10,025,364.27

(5,521.95) 0.72%

TOTAL: FIXED INCOME - 
CORPORATE BONDS 106,208,000.00    106,331,726.63 

106,336,140.04 

87,592.80 

106,423,732.84 

4,413.41 7.62% 

 
Category Long Description: MISCELLANEOUS - CURRENCIES

(2,275,954.16) CASH USD 1.00 (2,275,954.16) (2,275,954.16) 0.00 (0.16%)
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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 - CURRENCIES
  0.00

 (2,275,954.16)

TOTAL: MISCELLANEOUS - 
CURRENCIES (2,275,954.16)    (2,275,954.16) 

(2,275,954.16) 

0.00 

(2,275,954.16) 

0.00 (0.16%) 

 
Category Long Description: MISCELLANEOUS - OTHER

 EXPENSE INVESTMENT MGT 
FEE 
 

 (58,824.19) 0.00
 (58,824.19)
 (58,824.19)

 (0.00%)

 EXPENSE MISCELLANEOUS 
FEE 
 

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

 (0.00%)

TOTAL: MISCELLANEOUS - 
OTHER      (60,157.52) 

0.00 

(60,157.52) 

(60,157.52) 

  (0.00%) 

 
Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

10,000,000.00 21684BEE0 COOPERATIEVE 
CENTRALE 
RAIFFEISEN-
BOERENLEENBANK    
QUARTERLY006-
JAN-14 

100.03 10,003,210.81 10,003,210.81
 2,242.03

 10,005,452.84

0.00 0.72%

10,000,000.00 22532UM50 CREDIT AGRICOLE 
CRP& CERTIFICATE 
OF DEPOSIT FIXED  
 

100.00 10,000,000.00 10,000,000.00
 2,158.33

 10,002,158.33

0.00 0.72%

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

100.00 9,559,245.06 9,559,245.06
 22,572.91

 9,581,817.97

0.00 0.69%

344,561.52 30299X039 FDIC ALLIANCE 
BANK OF ARIZONA 
CDARS CD 0.51%       
 

100.00 344,561.52 344,561.52
 72.22

 344,633.74

0.00 0.02%
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As of: 31-Oct-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 - CERTIFICATE OF DEPOSIT
12,675,486.88 3AD99C486 FDIC ALLIANCE 

BANK OF ARIZONA 
CDARS CD 0.51%       
 

100.00 12,675,486.88 12,675,486.88
 39,849.65

 12,715,336.53

0.00 0.91%

5,000,000.00 86562C5L2 SUMITOMO MTSU 
BKG CORP 0.17% 
30DEC2013             
 

100.00 5,000,000.00 5,000,000.00
 47.22

 5,000,047.22

0.00 0.36%

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

100.00 12,491,587.94 12,491,587.94
 54,980.10

 12,546,568.04

0.00 0.90%

TOTAL: SHORT TERM 
INVESTMENTS - 
CERTIFICATE OF DEPOSIT

60,070,881.40    60,074,092.21 

60,074,092.21 

121,922.46 

60,196,014.67 

0.00 4.31% 

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

5,000,000.00 0556N1B77 BNP PARIBAS FIN 
INC CORPORATE 
COMMERCIAL 
PAPER     
 

99.94 4,995,236.11 4,997,085.00
 0.00

 4,997,085.00

1,848.89 0.36%

6,000,000.00 06416JZ97 BANK OF NOVA 
SCOTIA 
CORPORATE 
COMMERCIAL 
PAPER     
0.000% 12/09/2013 

99.98 5,999,050.00 5,999,050.00
 0.00

 5,999,050.00

0.00 0.43%

5,000,000.00 06416KBK5 BANK OF NOVA 
SCOTIA 
CORPORATE 
COMMERCIAL 
PAPER     
0.000% 02/19/2014 

99.95 4,997,402.77 4,997,471.50
 0.00

 4,997,471.50

68.73 0.36%

5,000,000.00 06945LY51 BARTON CAPITAL 
CORP. CORPORATE 
COMMERCIAL 
PAPER    
0.000% 11/05/2013 

100.00 4,999,916.67 4,999,916.67
 0.00

 4,999,916.67

0.00 0.36%

5,000,000.00 06945LYF9 BARTON CAPITAL 
CORP. CORPORATE 

99.99 4,999,611.11 4,999,611.11
 0.00

0.00 0.36%

D-139-829-322 19-Nov-2013 16:21:06



Detailed Net Asset Valuation LGIP Pool 5

Page 7 of 11

As of: 31-Oct-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)
COMMERCIAL 
PAPER    
0.000% 11/15/2013 

 4,999,611.11

5,000,000.00 06945LZ27 BARTON CAPITAL 
CORP. CORPORATE 
COMMERCIAL 
PAPER    
0.000% 12/02/2013 

99.99 4,999,311.11 4,999,311.11
 0.00

 4,999,311.11

0.00 0.36%

5,000,000.00 15963TY11 CHARIOT FNDG LLC 
CORPORATE 
COMMERCIAL 
PAPER        
0.000% 11/01/2013 

100.00 5,000,000.00 5,000,000.00
 0.00

 5,000,000.00

0.00 0.36%

5,000,000.00 19121AZL8 COCA-COLA 
COMPANY 
CORPORATE 
COMMERCIAL 
PAPER       
0.000% 12/20/2013 

99.98 4,999,047.22 4,999,047.22
 0.00

 4,999,047.22

0.00 0.36%

5,000,000.00 20272EDN5 CMMNWLTH BNK OF 
AUS CORPORATE 
COMMERCIAL 
PAPER     
0.000% 04/22/2014 

99.92 4,994,744.45 4,995,963.50
 0.00

 4,995,963.50

1,219.05 0.36%

11,000,000.00 2284K0Y82 CROWN POINT CAP 
CO. CORPORATE 
COMMERCIAL 
PAPER     
0.000% 11/08/2013 

100.00 10,999,529.44 10,999,529.44
 0.00

 10,999,529.44

0.00 0.79%

10,000,000.00 25153KA72 DEUTSCHE BK FINL 
LLC CORPORATE 
COMMERCIAL 
PAPER    
0.000% 01/07/2014 

99.93 9,993,146.68 9,993,146.68
 0.00

 9,993,146.68

0.00 0.72%

5,000,000.00 3024A7D15 FCAR OWNER 
TRUST CORPORATE 
COMMERCIAL 
PAPER        
0.000% 04/01/2014 

99.92 4,993,708.33 4,995,968.00
 0.00

 4,995,968.00

2,259.67 0.36%

5,000,000.00 36959HZG5 GENERAL ELEC 
CAPT CO 
CORPORATE 
COMMERCIAL 
PAPER    

99.98 4,999,250.00 4,999,250.00
 0.00

 4,999,250.00

0.00 0.36%
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As of: 31-Oct-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)
0.000% 12/16/2013 

5,000,000.00 38102JYN9 GOLDEN FUNDING 
CORP CORPORATE 
COMMERCIAL 
PAPER     
0.000% 11/22/2013 

99.99 4,999,387.50 4,999,387.50
 0.00

 4,999,387.50

0.00 0.36%

5,000,000.00 38102JZC2 GOLDEN FUNDING 
CORP CORPORATE 
COMMERCIAL 
PAPER     
0.000% 12/12/2013 

99.98 4,998,861.11 4,998,861.11
 0.00

 4,998,861.11

0.00 0.36%

10,000,000.00 45779PY77 INSTITUTIONAL 
SECURED 
CORPORATE 
COMMERCIAL 
PAPER   
0.000% 11/07/2013 

100.00 9,999,516.13 9,999,516.13
 0.00

 9,999,516.13

0.00 0.72%

5,000,000.00 4820P2YN9 JUPITER SECT CO 
LLC CORPORATE 
COMMERCIAL 
PAPER     
0.000% 11/22/2013 

99.99 4,999,416.67 4,999,416.67
 0.00

 4,999,416.67

0.00 0.36%

10,000,000.00 62455AY43 MOUNTCLIFF 
FUNDING LLC 
COMMERCIAL 
PAPER FIXED      
 

100.00 9,999,762.50 9,999,762.50
 6,783.33

 10,006,545.83

0.00 0.72%

10,000,000.00 67983UAM5 OLD LINE FUNDING 
LLC CORPORATE 
COMMERCIAL 
PAPER    
0.000% 01/21/2014 

99.95 9,994,825.00 9,994,825.00
 0.00

 9,994,825.00

0.00 0.72%

9,000,000.00 82124MA75 SHEFFIELD 
RECEIVABLE 
CORPORATE 
COMMERCIAL 
PAPER    
0.000% 01/07/2010 

99.93 8,993,565.00 8,993,565.00
 0.00

 8,993,565.00

0.00 0.64%

5,000,000.00 82124MAH3 SHEFFIELD 
RECEIVABLES 
CORP COMMERCIAL 
PAPER ZERO   
0.000% 01/17/2014 

99.96 4,997,968.06 4,997,968.06
 0.00

 4,997,968.06

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)
15,000,000.00 85520LY17 STARBIRD FDG. 

CORP. CORPORATE 
COMMERCIAL 
PAPER     
0.000% 11/01/2013 

100.00 15,000,000.00 15,000,000.00
 0.00

 15,000,000.00

0.00 1.07%

11,185,000.00 86561AYC5 SUMITOMO CORP. 
AMER. CORPORATE 
COMMERCIAL 
PAPER    
0.000% 11/12/2013 

99.99 11,184,187.58 11,184,187.58
 0.00

 11,184,187.58

0.00 0.80%

10,000,000.00 88602UAM2 THUNDER BAY 
FNDNG LLC. 
CORPORATE 
COMMERCIAL 
PAPER  
0.000% 01/21/2014 

99.95 9,994,825.00 9,994,825.00
 0.00

 9,994,825.00

0.00 0.72%

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

172,185,000.00    172,132,268.44 

172,137,664.78 

6,783.33 

172,144,448.11 

5,396.34 12.33% 

 
Category Long Description: 

0.00  Net Capital Payable 
 

0.00 (5,273,324.76) (5,273,324.76)
 0.00

 (5,273,324.76)

0.00 (0.38%)

0.00  Net Capital 
Receivable 
 

0.00 2,664.10 2,664.10
 0.00

 2,664.10

0.00 0.00%

0.00  Net Income Payable 
 

0.00 (378,228.00) 0.00
 (378,228.00)
 (378,228.00)

0.00 (0.03%)

0.00  Net Income 
Receivable 
 

0.00 254,709.10 0.00
 254,709.10
 254,709.10

0.00 0.02%

TOTAL: 0.00    (5,394,179.56) 

(5,270,660.66) 

(123,518.90) 

(5,394,179.56) 

0.00 (0.39%) 
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Grand Total 1,401,794,923.14 1,396,414,791.94

1,396,608,472.07

79,724.94

1,396,688,197.01

10,003.71 100.00%
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End of Report 
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