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As of: 31-May-2010

Institutional Accounting Detailed Net Asset Valuation

Account:       STATE OF ARIZONA - POOL 7 (LGIP  FF&C)
Quantity Security ID Security Description

Security Description 2
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
1,030,700,493.64 15199WA73 DEUTSCHE - AZ GEN REPO 0.13% 

29/JUN/2010           
0.130% 06/29/2010 

100.00 1,030,700,493.64 1,030,700,493.64
12,597.45

1,030,713,091.09

0.00 46.69%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

1,030,700,493.64 1,030,700,493.64
1,030,700,493.64

12,597.45
1,030,713,091.09

0.00 46.69%

 

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
0.01
0.02

0.00 0.00%

TOTAL: CASH 
EQUIVALENTS - 
STIF

0.01 0.01
0.01
0.01
0.02

0.00 0.00%

 

Category Long Description: FIXED INCOME - CORPORATE BONDS
32,500,000.00 17314AAA0 CITIGROUP FDG INC FDIC TLGP GTD 

NT FLT 10          
30/JUL/2010                                        

100.03 32,509,620.10 32,509,620.10
12,647.86

32,522,267.96

0.00 1.47%

20,000,000.00 481247AD6 JPMORGAN CHASE & CO 2.625% NTS 
01/DEC/2010 USD1000 
SEMI-ANN. 2.625% 12/01/2010 

101.09 20,226,335.31 20,217,440.00
262,500.00

20,479,940.00

(8,895.31) 0.93%

TOTAL: FIXED 
INCOME - 
CORPORATE 
BONDS

52,500,000.00 52,735,955.41
52,727,060.10

275,147.86
53,002,207.96

(8,895.31) 2.40%

 

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
50,000,000.00 9128276J6 UNITED STATES TREAS NTS 05.75% 

15/AUG/2010         
SEMI-ANN. 5.750% 08/15/2010 

101.16 50,578,043.30 50,578,043.30
841,850.83

51,419,894.13

0.00 2.33%

50,000,000.00 912828DZ0 US TREAS NTS 03.875% 15/JUL/2010                   
 

100.46 50,229,372.66 50,229,372.66
733,252.76

50,962,625.42

0.00 2.31%

10,000,000.00 912828EG1 US TREAS NTS 03.875% 15/SEP/2010                   
SEMI-ANN. 3.875% 09/15/2010 

101.05 10,106,167.22 10,105,470.00
82,133.15

10,187,603.15

(697.22) 0.46%

150,000,000.00 912828JF8 UNITED STATES OF AMER TREAS 
BONDS 2.75% BDS        

100.42 150,634,176.30 150,634,176.30
1,378,798.34

0.00 6.89%
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As of: 31-May-2010

Institutional Accounting Detailed Net Asset Valuation

Account:     STATE OF ARIZONA - POOL 7 (LGIP  FF&C)
Quantity Security ID Security Description

Security Description 2
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
31/JUL/2010 USD1000                               
 

152,012,974.64

25,000,000.00 912828JJ0 UNITED STATES OF AMER TREAS 
NOTES 2.375% NTS       
SEMI-ANN. 2.375% 08/31/2010 

100.54 25,136,207.44 25,134,775.00
150,050.95

25,284,825.95

(1,432.44) 1.15%

25,000,000.00 912828JL5 UNITED STATES TREAS NTS 02.000% 
30/SEP/2010        
SEMI-ANN. 2.000% 09/30/2010 

100.59 25,148,242.39 25,146,475.00
84,699.45

25,231,174.45

(1,767.39) 1.14%

25,000,000.00 912828JP6 UNITED STATES TREAS NTS 1.500% 
31/OCT/2010         
SEMI-ANN. 1.500% 10/31/2010 

100.52 25,131,704.21 25,130,850.00
32,608.70

25,163,458.70

(854.21) 1.14%

50,000,000.00 912828JS0 UNITED STATES OF AMER TREAS 
BONDS 1.25% TB         
SEMI-ANN. 1.250% 11/30/2010 

100.49 50,244,348.65 50,244,150.00
1,707.65

50,245,857.65

(198.65) 2.28%

25,000,000.00 912828JY7 UNITED STATES OF AMER TREAS 
NOTES 0.875% NTS       
SEMI-ANN. 0.875% 01/31/2011 

100.37 25,089,519.94 25,091,800.00
73,118.09

25,164,918.09

2,280.06 1.14%

25,000,000.00 912828KL3 UNITED STATES TREAS NTS 0.875% 
30/APR/2011         
SEMI-ANN. 0.875% 04/30/2011 

100.41 25,095,179.49 25,102,550.00
19,021.74

25,121,571.74

7,370.51 1.14%

TOTAL: FIXED 
INCOME - 
GOVERNMENT 
BONDS

435,000,000.00 437,392,961.60
437,397,662.26

3,397,241.66
440,794,903.92

4,700.66 19.97%

 

Category Long Description: MISCELLANEOUS - CURRENCIES
312,930.90 CASH USD 

 
1.00 312,930.90 312,930.90

0.00
312,930.90

0.00 0.01%

TOTAL: 
MISCELLANEOUS 
- CURRENCIES

312,930.90 312,930.90
312,930.90

0.00
312,930.90

0.00 0.01%

 

Category Long Description: MISCELLANEOUS - OTHER
 EXPENSE INVESTMENT MGT FEE 

 
 (112,416.04) 0.00

(112,416.04)
(112,416.04)

 (0.01%)

TOTAL: 
MISCELLANEOUS 
- OTHER

 (112,416.04)
0.00

(112,416.04)
 (0.01%)
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Institutional Accounting Detailed Net Asset Valuation

Account:    STATE OF ARIZONA - POOL 7 (LGIP  FF&C)
Quantity Security ID Security Description

Security Description 2
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
(112,416.04)

 

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
175,000,000.00 912795U66 UNITED STATES TREAS BILLS DT                       

0.000% 07/01/2010 
99.99 174,979,507.10 174,979,507.10

0.00
174,979,507.10

0.00 7.93%

25,000,000.00 912795U74 UNITED STATES TREAS BILLS DT                       
0.000% 07/29/2010 

99.97 24,993,354.12 24,993,354.12
0.00

24,993,354.12

0.00 1.13%

33,000,000.00 912795U82 UNITED STATES TREAS BILLS DT                       
0.000% 08/26/2010 

99.93 32,977,720.46 32,977,720.46
0.00

32,977,720.46

0.00 1.49%

100,000,000.00 912795UT6 UNITED STATES TREAS BILLS DT                       
0.000% 06/10/2010 

100.00 99,997,176.11 99,997,176.11
0.00

99,997,176.11

0.00 4.53%

100,000,000.00 912795UU3 UNITED STATES TREAS BILLS ZCP DT                   
0.000% 06/17/2010 

99.99 99,991,535.76 99,991,535.76
0.00

99,991,535.76

0.00 4.53%

80,000,000.00 912795UV1 UNITED STATES TREAS BILLS ZCP                      
0.000% 06/24/2010 

99.99 79,992,716.66 79,992,716.66
0.00

79,992,716.66

0.00 3.62%

50,000,000.00 912795UW9 UNITED STATES TREAS BILLS DT                       
0.000% 07/08/2010 

99.99 49,992,548.65 49,992,548.65
0.00

49,992,548.65

0.00 2.26%

50,000,000.00 912795UY5 UNITED STATES OF AMER TREAS 
BILLS 0% TB            
0.000% 07/15/2010 

99.98 49,989,916.71 49,989,916.71
0.00

49,989,916.71

0.00 2.26%

20,000,000.00 912795UZ2 UNITED STATES TREAS BILLS DT                       
0.000% 07/22/2010 

99.98 19,995,608.32 19,995,608.32
0.00

19,995,608.32

0.00 0.91%

50,000,000.00 912795V24 UNITED STATES TREAS BILLS DT                       
0.000% 08/05/2010 

99.97 49,986,006.97 49,986,006.97
0.00

49,986,006.97

0.00 2.26%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
TREASURY BILLS

683,000,000.00 682,896,090.86
682,896,090.86

0.00
682,896,090.86

0.00 30.94%

 

Category Long Description: 
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Account:    STATE OF ARIZONA - POOL 7 (LGIP  FF&C)
Quantity Security ID Security Description

Security Description 2
Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: 
0.00  Net Income Payable 

 
0.00 (237,735.30) 0.00

(237,735.30)
(237,735.30)

0.00 (0.01%)

0.00  Net Income Receivable 
 

0.00 2,391.58 0.00
2,391.58
2,391.58

0.00 0.00%

TOTAL: 0.00 (235,343.72)
0.00

(235,343.72)
(235,343.72)

0.00 (0.01%)

 

Grand Total 2,201,513,424.55 2,203,690,672.66
2,204,034,237.77

3,337,227.22
2,207,371,464.99

(4,194.65) 100.00%
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End of Report 
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