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As of: 31-Jul-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
195,000,000.00 60699I324 TRI-PARTY REPO MIZUHO 

SECURITIES 0.18% 
02/AUG/2010 
0.180% 08/02/2010 

100.00 195,000,000.00 195,000,000.00
2,925.00

195,002,925.00

0.00 9.80%

768,307,475.73 60699I340 TRI-PARTY REPO MIZUHO 
SECURITIES 0.19% 
02/AUG/2010 
0.190% 08/02/2010 

100.00 768,307,475.73 768,307,475.73
8,109.91

768,315,585.64

0.00 38.61%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

963,307,475.73 963,307,475.73
963,307,475.73

11,034.91
963,318,510.64

0.00 48.41%

 

Category Long Description: FIXED INCOME - CORPORATE BONDS
20,000,000.00 481247AD6 JPMORGAN CHASE & CO 

2.625% NTS 01/DEC/2010 
USD1000 
SEMI-ANN. 2.625% 12/01/2010
 

100.79 20,150,890.21 20,158,440.00
87,500.00

20,245,940.00

7,549.79 1.02%

TOTAL: FIXED 
INCOME - 
CORPORATE 
BONDS

20,000,000.00 20,150,890.21
20,158,440.00

87,500.00
20,245,940.00

7,549.79 1.02%

 

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
150,000,000.00 9128276J6 UNITED STATES TREAS NTS 

05.75% 15/AUG/2010         
SEMI-ANN. 5.750% 08/15/2010
 

100.22 150,323,151.43 150,323,151.43
3,978,936.46

154,302,087.89

0.00 7.75%

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

100.45 10,045,070.88 10,045,070.88
146,365.49

10,191,436.37

0.00 0.51%

25,000,000.00 912828EM8 US TREAS NTS 04.500% 
15/NOV/2010                   
SEMI-ANN. 4.500% 11/15/2010
 

101.22 25,311,375.00 25,305,675.00
238,451.09

25,544,126.09

(5,700.00) 1.28%

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

100.18 25,044,903.55 25,044,903.55
248,471.47

25,293,375.02

0.00 1.27%

25,000,000.00 912828JL5 UNITED STATES TREAS NTS 
02.000% 30/SEP/2010        

100.29 25,073,508.70 25,073,508.70 0.00 1.27%
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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: FIXED INCOME - GOVERNMENT BONDS
SEMI-ANN. 2.000% 09/30/2010
 

168,032.79
25,241,541.49

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

100.32 25,078,849.23 25,079,100.00
94,769.02

25,173,869.02

250.77 1.27%

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

100.34 50,162,451.57 50,171,900.00
105,874.32

50,277,774.32

9,448.43 2.53%

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

100.32 25,067,139.95 25,080,075.00
594.43

25,080,669.43

12,935.05 1.26%

25,000,000.00 912828KE9 UNITED STATES OF AMER 
TREAS NOTES 0.875% TRES      
SEMI-ANN. 0.875% 02/28/2011
 

100.37 25,090,484.85 25,092,775.00
91,542.12

25,184,317.12

2,290.15 1.27%

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

100.44 25,077,744.40 25,110,350.00
55,281.93

25,165,631.93

32,605.60 1.26%

TOTAL: FIXED 
INCOME - 
GOVERNMENT 
BONDS

385,000,000.00 386,274,679.56
386,326,509.56

5,128,319.12
391,454,828.68

51,830.00 19.67%

 

Category Long Description: MISCELLANEOUS - CURRENCIES
152,201,450.09 CASH USD 

 
1.00 152,201,450.09 152,201,450.09

0.00
152,201,450.09

0.00 7.65%

TOTAL: 
MISCELLANEOUS 
- CURRENCIES

152,201,450.09 152,201,450.09
152,201,450.09

0.00
152,201,450.09

0.00 7.65%

 

Category Long Description: MISCELLANEOUS - OTHER
 EXPENSE INVESTMENT MGT FEE 

 
 (102,044.34) 0.00

(102,044.34)
(102,044.34)

 (0.01%)
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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: MISCELLANEOUS - OTHER

TOTAL: 
MISCELLANEOUS 
- OTHER

 (102,044.34)
0.00

(102,044.34)
(102,044.34)

 (0.01%)

 

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
33,000,000.00 912795U82 UNITED STATES TREAS 

BILLS DT                       
0.000% 08/26/2010 

99.98 32,993,523.38 32,993,523.38
0.00

32,993,523.38

0.00 1.66%

100,000,000.00 912795V24 UNITED STATES TREAS 
BILLS DT                       
0.000% 08/05/2010 

100.00 99,998,633.34 99,998,633.34
0.00

99,998,633.34

0.00 5.03%

50,000,000.00 912795V57 UNITED STATES OF AMER 
TREAS BILLS 0% TB            
0.000% 08/12/2010 

100.00 49,997,662.50 49,997,662.50
0.00

49,997,662.50

0.00 2.51%

100,000,000.00 912795V65 UNITED STATES TREAS 
BILLS DT                       
0.000% 08/19/2010 

99.99 99,992,550.02 99,992,550.02
0.00

99,992,550.02

0.00 5.03%

30,000,000.00 912795W31 UNITED STATES TREAS 
BILLS DT                       
0.000% 10/14/2010 

99.97 29,990,921.01 29,990,921.01
0.00

29,990,921.01

0.00 1.51%

50,000,000.00 912795X30 UNITED STATES TREAS 
BILLS DT                       
0.000% 12/09/2010 

99.94 49,969,756.95 49,969,756.95
0.00

49,969,756.95

0.00 2.51%

50,000,000.00 947327D UNITED STATES ZERO 
12/NOV/2010                     
0.000% 11/12/2010 

99.96 49,978,746.02 49,978,746.02
0.00

49,978,746.02

0.00 2.51%

50,000,000.00 947329D UNITED STATES ZERO 
26/NOV/2010                     
0.000% 11/26/2010 

99.95 49,974,218.47 49,974,218.47
0.00

49,974,218.47

0.00 2.51%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
TREASURY BILLS

463,000,000.00 462,896,011.69
462,896,011.69

0.00
462,896,011.69

0.00 23.26%

 

Category Long Description: 
0.00  Net Income Payable 

 
0.00 (197,519.54) 0.00

(197,519.54)
0.00 (0.01%)
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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: 
(197,519.54)

0.00  Net Income Receivable 
 

0.00 2,691.70 0.00
2,691.70
2,691.70

0.00 0.00%

TOTAL: 0.00 (194,827.84)
0.00

(194,827.84)
(194,827.84)

0.00 (0.01%)

 

Grand Total 1,983,508,925.82 1,984,533,635.10
1,984,889,887.07

4,929,981.85
1,989,819,868.92

59,379.79 100.00%
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End of Report 
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