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As of: 28-Feb-2014

Institutional Accounting Detailed Net Asset Valuation

Account:  P 05632   STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)

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
61,000,000.00 94999A194 WELLS FARGO 0.06% 

0.060% 03/03/2014 
100.00 61,000,000.00 61,000,000.00

 101.67
 61,000,101.67

0.00 29.12%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

61,000,000.00    61,000,000.00 

61,000,000.00 

101.67 

61,000,101.67 

0.00 29.12% 

 
Category Long Description: CASH EQUIVALENTS - STIF

340,254.57 928989417 JP MORGAN 
TREASURY PLUS MMF 
AGENCY SHARES 
MONTHLY VARIABLE 
12/31/2049 

100.00 340,254.57 340,254.57
 0.00

 340,254.57

0.00 0.16%

TOTAL: CASH 
EQUIVALENTS - STIF 340,254.57    340,254.57 

340,254.57 

0.00 

340,254.57 

0.00 0.16% 

 
Category Long Description: FIXED INCOME - CMO/REMIC

37,939.27 38374C5H0 GNMA REMIC TRUST 
2003-85 PD DUE 
20/MAR/2033 4.00 
MONTHLY 4.000% 
03/20/2033 

105.32 37,939.27 39,957.94
 126.46

 40,084.40

2,018.67 0.02%

2,312,994.68 38376ETD7 GINNIE MAE 2009-108 
WG 4.000% 
20/SEP/2038 
MONTHLY 4.000% 
09/20/2038 

105.81 2,381,668.82 2,447,310.28
 7,709.98

 2,455,020.26

65,641.46 1.17%

129,977.29 38376KWC1 GINNIE MAE 2009-87 
BD 3.000% 
20/OCT/2038 
MONTHLY 3.000% 
10/20/2038 

103.35 131,375.98 134,337.25
 324.94

 134,662.19

2,961.27 0.06%

1,111,020.10 38376TBZ4 GINNIE MAE 2010-12 
MH 4.000% 
20/JUL/2037 
MONTHLY 4.000% 
07/20/2037 

105.76 1,135,751.02 1,175,068.19
 3,703.40

 1,178,771.59

39,317.17 0.56%
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As of: 28-Feb-2014

Institutional Accounting Detailed Net Asset Valuation

Account:  P 05632   STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)

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 - CMO/REMIC
6,486,529.13 38378H4K9 GINNIE MAE 2012-124 

KB 2.000% 
20/JUL/2042 
MONTHLY 2.000% 
07/20/2042 

97.28 6,660,306.24 6,309,868.51
 10,810.88

 6,320,679.39

(350,437.73) 3.02%

TOTAL: FIXED INCOME - 
CMO/REMIC 10,078,460.47    10,347,041.33 

10,106,542.17 

22,675.66 

10,129,217.83 

(240,499.16) 4.84% 

 
Category Long Description: FIXED INCOME - COMMERCIAL MORTGAGE BACKED SECURITIES

580,869.04 30253XAA6 FDIC COML MTG TR 
2012-C1 A 
25/MAY/2035 FLT 
MONTHLY FLOATING 
05/25/2035 

100.14 580,869.04 581,653.21
 406.90

 582,060.11

784.17 0.28%

TOTAL: FIXED INCOME - 
COMMERCIAL MORTGAGE 
BACKED SECURITIES

580,869.04    580,869.04 

581,653.21 

406.90 

582,060.11 

784.17 0.28% 

 
Category Long Description: FIXED INCOME - GOVERNMENT BONDS

5,000,000.00 465139HR7 ISRAEL(STATE OF) 0% 
NTS 15/NOV/2016 
USD1000 
SEMI-ANN. 0.000% 
11/15/2016 

97.57 4,910,273.41 4,878,330.00
 0.00

 4,878,330.00

(31,943.41) 2.33%

2,000,000.00 465139UM3 ISRAEL(STATE OF) 0% 
GTD NTS 01/NOV/2016 
USD1000 
SEMI-ANN. 0.000% 
11/01/2016 

97.63 1,963,251.42 1,952,602.00
 0.00

 1,952,602.00

(10,649.42) 0.93%

1,410,000.00 465139UN1 ISRAEL(STATE OF) 0% 
STRIP 01/MAY/2017 
USD 
SEMI-ANN. 0.000% 
05/01/2017 

96.45 1,375,472.14 1,359,980.25
 0.00

 1,359,980.25

(15,491.89) 0.65%

2,000,000.00 690353UT2 OVERSEAS PRIVATE 
INVESTMENT CORP 
CALLABLE BOND     
SEMI-ANN. 0.000% 
11/17/2017 

100.31 2,027,750.51 2,006,262.00
 0.00

 2,006,262.00

(21,488.51) 0.96%
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Institutional Accounting Detailed Net Asset Valuation

Account:  P 05632   STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)

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
3,315,789.45 690353WF0 OVERSEAS PRIVATE 

INVESTMENT CORP 
CALLABLE BOND 
QUARTERLY 0.570% 
06/15/2017 

99.48 3,318,767.33 3,298,547.34
 3,990.00

 3,302,537.34

(20,219.99) 1.58%

3,000,000.00 911759JQ2 U S DEPT HSG & 
URBAN DEV GOVT 
4.33% DEB            
SEMI-ANN. 4.330% 
08/01/2015 

105.62 3,113,481.16 3,168,678.00
 10,047.51

 3,178,725.51

55,196.84 1.52%

500,000.00 912810DP0 USA TREASURY BDS 
11.25% 15/FEB/2015 
USD1000        
SEMI-ANN. 11.250% 
02/15/2015 

110.56 541,041.64 552,793.00
 2,175.41

 554,968.41

11,751.36 0.26%

622,000.00 912820F28 UNITED STATES OF 
AMERICA NOTES 
ZERO CPN 
SEMI-ANN. 0.000% 
07/15/2015 

99.73 619,539.42 620,314.38
 0.00

 620,314.38

774.96 0.30%

291,000.00 912820J32 UNITED STATES OF 
AMERICA NOTES 
ZERO CPN 
SEMI-ANN. 0.000% 
10/31/2015 

99.59 289,363.60 289,803.12
 0.00

 289,803.12

439.52 0.14%

400,000.00 912820RX7 UNITED STATES OF 
AMERICA NOTES 
ZERO CPN 
SEMI-ANN. 0.000% 
08/31/2014 

99.95 399,620.68 399,800.00
 0.00

 399,800.00

179.32 0.19%

217,000.00 912820RY5 UNITED STATES OF 
AMERICA NOTES 
ZERO CPN 
SEMI-ANN. 0.000% 
09/15/2015 

99.65 215,938.76 216,233.77
 0.00

 216,233.77

295.01 0.10%

710,000.00 912820TS6 UNITED STATES OF 
AMERICA NOTES 
ZERO CPN 
SEMI-ANN. 0.000% 
05/31/2014 

99.98 709,700.25 709,838.83
 0.00

 709,838.83

138.58 0.34%

1,469,000.00 912820UG0 UNITED STATES OF 
AMERICA NOTES 
ZERO CPN 
SEMI-ANN. 0.000% 

99.95 1,467,606.95 1,468,265.50
 0.00

 1,468,265.50

658.55 0.70%
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Account:  P 05632   STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)

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
08/31/2014 

450,000.00 912820UM7 U S TREAS NT 
STRIPPED PRIN PMT 
0.000%30/SEP/2014 
SEMI-ANN. 0.000% 
09/30/2014 

99.94 449,488.72 449,712.90
 0.00

 449,712.90

224.18 0.21%

686,000.00 912820UY1 U S TREAS NT 
STRIPPED PRIN PMT 
0.000%31/DEC/2016 
SEMI-ANN. 0.000% 
12/31/2016 

98.14 673,347.18 673,232.85
 0.00

 673,232.85

(114.33) 0.32%

647,000.00 912820UZ8 UNITED STATES OF 
AMERICA NOTES 
ZERO CPN 
SEMI-ANN. 0.000% 
12/31/2014 

99.88 645,891.81 646,230.07
 0.00

 646,230.07

338.26 0.31%

315,000.00 912820WD5 UNITED STATES OF 
AMERICA NOTES 
ZERO CPN 
SEMI-ANN. 0.000% 
06/30/2015 

99.75 313,832.54 314,210.30
 0.00

 314,210.30

377.76 0.15%

152,000.00 912820XG7 UNITED STATES OF 
AMERICA NOTES 
ZERO CPN 
SEMI-ANN. 0.000% 
12/31/2015 

99.47 151,004.44 151,200.18
 0.00

 151,200.18

195.74 0.07%

334,000.00 912820ZR1 UNITED STATES OF 
AMERICA NOTES 
ZERO CPN 
SEMI-ANN. 0.000% 
01/15/2015 

99.87 333,304.31 333,571.14
 0.00

 333,571.14

266.83 0.16%

2,000,000.00 912828KR0 UNITED STATES 
TREAS NTS 2.625% 
30/APR/2016         
SEMI-ANN. 2.625% 
04/30/2016 

104.80 2,083,470.39 2,095,938.00
 17,548.34

 2,113,486.34

12,467.61 1.01%

2,500,000.00 912828KV1 UNITED STATES 
TREAS NTS 02.250% 
31/MAY/2014        
SEMI-ANN. 2.250% 
05/31/2014 

100.53 2,500,892.26 2,513,182.50
 14,062.50

 2,527,245.00

12,290.24 1.21%

5,000,000.00 912828LL2 UNITED STATES 
TREAS NTS 

106.19 5,308,357.23 5,309,375.00
 407.61

1,017.77 2.53%
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Institutional Accounting Detailed Net Asset Valuation

Account:  P 05632   STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)

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
3%31/AUG/2016 
SEMI-ANN. 3.000% 
08/31/2016 

 5,309,782.61

1,000,000.00 912828LS7 UNITED STATES 
TREAS NTS 2.375% 
31/OCT/2014         
SEMI-ANN. 2.375% 
10/31/2014 

101.49 1,007,598.93 1,014,922.00
 7,938.54

 1,022,860.54

7,323.07 0.49%

2,000,000.00 912828NZ9 UNITED STATES 
TREAS NTS 
1.25%30/SEP/2015           
SEMI-ANN. 1.250% 
09/30/2015 

101.62 2,001,488.35 2,032,344.00
 10,439.56

 2,042,783.56

30,855.65 0.98%

2,500,000.00 912828PM6 UNITED STATES 
TREAS NTS 2.125% 
31/DEC/2015 
SEMI-ANN. 2.125% 
12/31/2015 

103.34 2,576,344.01 2,583,397.50
 8,805.25

 2,592,202.75

7,053.49 1.24%

1,000,000.00 912828QS2 UNITED STATES 
TREAS NTS 
0.75%15/JUN/2014 
SEMI-ANN. 0.750% 
06/15/2014 

100.19 999,816.09 1,001,914.00
 1,565.93

 1,003,479.93

2,097.91 0.48%

2,000,000.00 912828RX0 UNITED STATES 
TREAS NTS 
0.875%31/DEC/2016 
SEMI-ANN. 0.875% 
12/31/2016 

100.66 2,003,818.85 2,013,282.00
 2,900.55

 2,016,182.55

9,463.15 0.96%

2,000,000.00 912828SC5 UNITED STATES OF 
AMERICA NOTES 
FIXED .875% 
SEMI-ANN. 0.875% 
01/31/2017 

100.58 2,011,333.30 2,011,562.00
 1,401.93

 2,012,963.93

228.70 0.96%

2,000,000.00 912828TG5 UNITED STATES 
TREAS NTS 
0.5%31/JUL/2017 
SEMI-ANN. 0.500% 
07/31/2017 

98.65 1,986,259.13 1,972,968.00
 801.10

 1,973,769.10

(13,291.13) 0.94%

5,000,000.00 912828TW0 UNITED STATES 
TREAS NTS 0.750% 
31/OCT/2017 
SEMI-ANN. 0.750% 
10/31/2017 

99.06 5,006,646.35 4,953,125.00
 12,534.53

 4,965,659.53

(53,521.35) 2.37%
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Account:  P 05632   STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)

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
137,000.00 912834BD9 U S TREAS SEC 

STRIPPED INT PMT 
TINT 31/MAR/2014 
SEMI-ANN. 0.000% 
03/31/2014 

99.98 136,977.99 136,977.99
 0.00

 136,977.99

0.00 0.07%

137,000.00 912834BE7 U S TREAS SEC 
STRIPPED INT PMT 
TINT 30/SEP/2014 
SEMI-ANN. 0.000% 
09/30/2014 

99.94 136,826.20 136,912.87
 0.00

 136,912.87

86.67 0.07%

118,000.00 912834BF4 U S TREAS SEC 
STRIPPED INT PMT 
TINT 31/MAR/2015 
SEMI-ANN. 0.000% 
03/31/2015 

99.81 117,645.31 117,774.38
 0.00

 117,774.38

129.07 0.06%

114,000.00 912834BG2 U S TREAS SEC 
STRIPPED INT PMT 
INT PMT 30/SEP/2015 
SEMI-ANN. 0.000% 
09/30/2015 

99.63 113,409.35 113,577.74
 0.00

 113,577.74

168.39 0.05%

114,000.00 912834BH0 U S TREAS SEC 
STRIPPED INT PMT 
TINT 31/MAR/2016 
SEMI-ANN. 0.000% 
03/31/2016 

99.21 113,011.90 113,098.83
 0.00

 113,098.83

86.93 0.05%

126,000.00 912834DW5 U S TREAS SEC 
STRIPPED INT PMT 
TINT 31/MAY/2014 
SEMI-ANN. 0.000% 
05/31/2014 

99.98 125,921.80 125,971.27
 0.00

 125,971.27

49.47 0.06%

187,000.00 912834ED6 UNITED STATES OF 
AMERICA NOTES 
ZERO CPN 
SEMI-ANN. 0.000% 
12/31/2014 

99.88 186,644.18 186,784.76
 0.00

 186,784.76

140.58 0.09%

166,000.00 912834EE4 U S TREAS SEC 
STRIPPED INT PMT 
TINT 30/JUN/2015 
SEMI-ANN. 0.000% 
06/30/2015 

99.72 165,340.96 165,543.50
 0.00

 165,543.50

202.54 0.08%

133,000.00 912834EF1 UNITED STATES OF 
AMERICA NOTES 
ZERO CPN 
SEMI-ANN. 0.000% 

99.46 132,128.89 132,288.45
 0.00

 132,288.45

159.56 0.06%
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Institutional Accounting Detailed Net Asset Valuation

Account:  P 05632   STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)

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
12/31/2015 

TOTAL: FIXED INCOME - 
GOVERNMENT BONDS 51,750,789.45    52,232,607.74 

52,220,545.42 

94,618.76 

52,315,164.18 

(12,062.32) 24.97% 

 
Category Long Description: FIXED INCOME - MORTGAGE BACKED SECURITIES

3,838,830.35 36176S4T4 GNMA I MORTPASS 
4% 15/SEP/2041 SF 
PN# 775134 
MONTHLY 4.000% 
09/15/2041 

106.42 4,099,828.58 4,085,429.13
 12,796.10

 4,098,225.23

(14,399.45) 1.96%

4,193,939.36 36178GHQ0 GNMA I MORTPASS 
3% 15/AUG/2027 SF 
PN# AA8339 
MONTHLY 3.000% 
08/15/2027 

104.21 4,455,741.36 4,370,638.41
 10,484.85

 4,381,123.26

(85,102.95) 2.09%

3,560,242.38 36179MAF7 GNMA II MORTPASS 
2.5% 20/APR/2027 SF 
PN# MA0006 
MONTHLY 2.500% 
04/20/2027 

101.82 3,735,415.71 3,624,878.58
 7,417.17

 3,632,295.75

(110,537.13) 1.73%

3,681,788.25 36179MAG5 GNMA II MORTPASS 
3% 20/APR/2027 SF 
PN# MA0007 
MONTHLY 3.000% 
04/20/2027 

104.30 3,897,283.12 3,840,024.15
 9,204.47

 3,849,228.62

(57,258.97) 1.84%

4,300,934.58 36179MAH3 GNMA II MORTPASS 
3.5% 20/APR/2027 SF 
PN# MA0008 
MONTHLY 3.500% 
04/20/2027 

105.66 4,563,182.19 4,544,259.95
 12,544.39

 4,556,804.34

(18,922.24) 2.18%

4,054,767.10 36179MCH1 GNMA II GTD 2.5% 
MTG BDS 20/MAY/2027 
USD1000 
MONTHLY 2.500% 
05/20/2027 

101.82 4,229,263.26 4,128,393.56
 8,447.43

 4,136,840.99

(100,869.70) 1.97%

4,036,632.53 36179MGN4 GNMA II GTD 3% MTG 
BDS 20/JUL/2027 
USD1000 
MONTHLY 3.000% 
07/20/2027 

104.30 4,279,867.45 4,210,219.84
 10,091.58

 4,220,311.42

(69,647.61) 2.01%
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Account:  P 05632   STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)

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 - MORTGAGE BACKED SECURITIES
2,655,990.63 36179MGP9 GNMA II MORTPASS 

3.5% 20/JUL/2027 SF 
PN# MA0206 
MONTHLY 3.500% 
07/20/2027 

105.64 2,839,996.64 2,805,738.04
 7,746.64

 2,813,484.68

(34,258.60) 1.34%

7,000,450.09 36179MGW4 GNMA II MORTPASS 
3% 20/JUL/2042 JM 
PN# MA0213 
MONTHLY 3.000% 
07/20/2042 

97.92 7,178,995.18 6,854,770.72
 17,501.13

 6,872,271.85

(324,224.46) 3.28%

1,919,833.12 36179NDH8 GNMA II MORTPASS 
3% 20/MAY/2043 JM 
PN# MA1004 
MONTHLY 3.000% 
05/20/2043 

97.92 1,948,254.15 1,879,910.19
 4,799.58

 1,884,709.77

(68,343.96) 0.90%

1,703,829.39 36202F3T1 GNMA II MORTPASS 
3.5% 20/FEB/2027 JM 
PN# 005310 
MONTHLY 3.500% 
02/20/2027 

103.62 1,784,585.26 1,765,434.75
 4,969.50

 1,770,404.25

(19,150.51) 0.85%

493,751.96 36202FAE6 GNMA II MORTPASS 
4.5% 20/AUG/2024 SF 
PN# 004505 
MONTHLY 4.500% 
08/20/2024 

106.90 510,731.44 527,837.63
 1,851.57

 529,689.20

17,106.19 0.25%

490,361.43 36202FBR6 GNMA II MORTPASS 
4.5% 20/OCT/2024 SF 
PN# 004548 
MONTHLY 4.500% 
10/20/2024 

106.90 507,292.55 524,213.53
 1,838.86

 526,052.39

16,920.98 0.25%

2,023,821.73 36202FFH4 GNMA II MORTPASS 
4.5% 20/APR/2025 SF 
PN# 004668 
MONTHLY 4.500% 
04/20/2025 

106.90 2,105,163.84 2,163,550.43
 7,589.33

 2,171,139.76

58,386.59 1.04%

6,746,192.51 36202FL61 GNMA II MORTPASS 
4% 20/NOV/2040 JM 
PN# 004849 
MONTHLY 4.000% 
11/20/2040 

105.38 7,184,368.00 7,108,962.27
 22,487.31

 7,131,449.58

(75,405.73) 3.40%

3,064,833.62 3620C4U57 GNMA I MORTPASS 
4.5% 15/SEP/2040 SF 
PN# 748604 
MONTHLY 4.500% 

109.29 3,338,067.93 3,349,476.98
 11,493.13

 3,360,970.11

11,409.05 1.60%
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Account:  P 05632   STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)

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 - MORTGAGE BACKED SECURITIES
09/15/2040 

142,083.55 36225BWY0 GNMA I MORTPASS 
5% 15/FEB/2018 JP 
PN# 781563 
MONTHLY 5.000% 
02/15/2018 

106.51 148,575.95 151,329.35
 592.01

 151,921.36

2,753.40 0.07%

4,159,367.88 36225E3Y6 GNMA II MORTPASS 
03% 20/SEP/2040 AT 
PN# 082614 
MONTHLY FLOATING 
09/20/2040 

102.92 4,328,917.30 4,280,883.81
 6,932.28

 4,287,816.09

(48,033.49) 2.05%

2,226,922.97 3622A2EM0 GNMA I MORTPASS 
2.5% 15/DEC/2027 JP 
PN# 783740 
MONTHLY 2.500% 
12/15/2027 

101.24 2,273,228.32 2,254,556.86
 4,639.42

 2,259,196.28

(18,671.46) 1.08%

3,582,625.86 36230M3Y1 GNMA I MORTPASS 
4% 15/NOV/2040 SF 
PN# 753515 
MONTHLY 4.000% 
11/15/2040 

106.21 3,837,919.94 3,805,103.34
 11,942.09

 3,817,045.43

(32,816.60) 1.82%

174,832.96 36241KZ76 GNMA I MORTPASS 
5.5% 15/FEB/2024 JP 
PN# 782566 
MONTHLY 5.500% 
02/15/2024 

106.90 184,116.83 186,900.63
 801.32

 187,701.95

2,783.80 0.09%

179,631.28 36290TK65 GNMA I MORTPASS 
5% 15/DEC/2035 SF 
PN# 616917 
MONTHLY 5.000% 
12/15/2035 

110.87 191,466.56 199,163.13
 748.46

 199,911.59

7,696.57 0.10%

1,744.12 36294XCP9 GNMA I MORTPASS 
5% 15/SEP/2022 SF 
PN# 662578 
MONTHLY 5.000% 
09/15/2022 

107.77 1,809.70 1,879.60
 7.27

 1,886.87

69.90 0.00%

441,284.44 36297KGS4 GNMA I MORTPASS 
5% 15/OCT/2039 SF 
PN# 714009 
MONTHLY 5.000% 
10/15/2039 

110.03 460,255.08 485,562.92
 1,838.69

 487,401.61

25,307.84 0.23%

TOTAL: FIXED INCOME - 
MORTGAGE BACKED 
SECURITIES

64,674,692.09    68,084,326.34 67,149,117.80 (935,208.54) 32.14% 
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Institutional Accounting Detailed Net Asset Valuation

Account:  P 05632   STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)

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 - MORTGAGE BACKED SECURITIES
178,764.58 

67,327,882.38 
 
Category Long Description: MISCELLANEOUS - CURRENCIES

597,050.00 CASH USD 
 

1.00 597,050.00 597,050.00
 0.00

 597,050.00

0.00 0.29%

TOTAL: MISCELLANEOUS - 
CURRENCIES 597,050.00    597,050.00 

597,050.00 

0.00 

597,050.00 

0.00 0.29% 

 
Category Long Description: MISCELLANEOUS - OTHER

 EXPENSE INVESTMENT MGT 
FEE 
 

 (8,925.14) 0.00
 (8,925.14)
 (8,925.14)

 (0.00%)

TOTAL: MISCELLANEOUS - 
OTHER      (8,925.14) 

0.00 

(8,925.14) 

(8,925.14) 

  (0.00%) 

 
Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

245,000.00 0A5342N FDIC BMO HARRIS 
BANK .35%                          
SEMIANNUAL.3502-
SEP-14 

100.00 245,000.00 245,000.00
 495.71

 245,495.71

0.00 0.12%

246,350.75 1A0564N FDIC METRO 
PHOENIX BANK CD                         
 

100.00 246,350.75 246,350.75
 555.81

 246,906.56

0.00 0.12%

245,000.00 1A5636N FDIC FIRST NATIONAL 
BANK OF 
SCOTTSDALE 0.6%        
 

100.00 245,000.00 245,000.00
 716.88

 245,716.88

0.00 0.12%

246,844.81 302996L35 FDIC WEST VALLEY 
NATIONAL BANK CD 
0.40%            
 

100.00 246,844.81 246,844.81
 657.35

 247,502.16

0.00 0.12%
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Institutional Accounting Detailed Net Asset Valuation

Account:  P 05632   STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)

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
246,716.06 302999D20 FDIC REPUBLIC BANK 

OF ARIZONA                      
 

100.00 246,716.06 246,716.06
 1,012.55

 247,728.61

0.00 0.12%

245,980.00 30299SB38 FDIC ALERUS 
FINANCIAL CD 
 

100.00 245,980.00 245,980.00
 117.26

 246,097.26

0.00 0.12%

15,114,741.33 39675DN FDIC US BANK CDARS 
ACCOUNT 0.3% 
03/MAR/2014 
 

100.00 15,114,741.33 15,114,741.33
 3,230.00

 15,117,971.33

0.00 7.22%

247,500.68 3AE99M574 FDIC ARIZONA 
BUSINESS BANK 
0.06% 12/SEP/2014       
SEMIANNUAL.612-
SEP-14 

100.00 247,500.68 247,500.68
 1,440.25

 248,940.93

0.00 0.12%

246,712.93 957928N FDIC PINNACLE BANK 
CD 0.70% 30/NOV/2013 
 

100.00 246,712.93 246,712.93
 430.56

 247,143.49

0.00 0.12%

245,000.00 976517N FDIC MERIDIAN 0.75% 
14/JUL/2014                    
 

100.00 245,000.00 245,000.00
 1,152.84

 246,152.84

0.00 0.12%

TOTAL: SHORT TERM 
INVESTMENTS - 
CERTIFICATE OF DEPOSIT

17,329,846.56    17,329,846.56 

17,329,846.56 

9,809.21 

17,339,655.77 

0.00 8.28% 

 
Category Long Description: 

0.00  Net Capital Receivable 
 

0.00 0.01 0.01
 0.00
 0.01

0.00 0.00%

0.00  Net Income Payable 
 

0.00 (161,774.26) 0.00
 (161,774.26)
 (161,774.26)

0.00 (0.08%)

0.00  Net Income Receivable 
 

0.00 11,193.18 0.00
 11,193.18
 11,193.18

0.00 0.01%

TOTAL: 0.00    (150,581.07) 0.01 0.00 (0.07%) 
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Institutional Accounting Detailed Net Asset Valuation

Account:  P 05632   STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)

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: 
(150,581.08) 

(150,581.07) 
 

Grand Total 206,351,962.18 210,352,489.37

209,325,009.74

146,870.56

209,471,880.30

(1,186,985.85) 100.00%
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