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As of: 31-Jul-2009

Institutional Accounting Detailed Net Asset Valuation

STATE OF ARIZONA - POOL 5 (LGIP)
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 - MISCELLANEOUS
403,535,085.90 892995T50 ARIZONA TREASURY REPO                              

 
1.00 403,535,085.90 403,535,085.90

2,241.86
403,537,327.76

0.00 24.12%

TOTAL: CASH 
EQUIVALENTS - 
MISCELLANEOUS

403,535,085.90 403,535,085.90
403,535,085.90

2,241.86
403,537,327.76

0.00 24.12%

 

Category Long Description: CASH EQUIVALENTS - STIF
0.00 928989383 JP MORGAN U S GOVT AGENCY SHARES                   

 
100.00 0.00 0.00

1.17
1.17

0.00 0.00%

TOTAL: CASH 
EQUIVALENTS - 
STIF

0.00 0.00
0.00
1.17
1.17

0.00 0.00%

 

Category Long Description: FIXED INCOME - CORPORATE BONDS
22,470,000.00 00206RAC6 AT&T INC FRN 05/FEB/2010 USD1000                   

QUARTERLY FLOATING 02/05/2010 
100.06 22,441,268.74 22,482,515.79

61,311.80
22,543,827.59

41,247.05 1.35%

2,500,000.00 02580EBS1 AMERICAN EXPRESS BK FSB MTN VR                     
26/APR/2007-26/APR/2010                            

98.89 2,493,043.20 2,472,305.00
119.79

2,472,424.79

(20,738.20) 0.15%

10,000,000.00 02580ECJ0 AMERICAN EXPRESS BK FSB MTN VR                     
26/OCT/2007-26/OCT/2009                            

100.00 10,000,000.00 10,000,000.00
854.17

10,000,854.17

0.00 0.60%

10,000,000.00 060505DG6 BANK OF AMERICA CORP FRN 13/AUG/2010 USD5000       
QUARTERLY FLOATING 08/13/2010 

97.77 10,000,000.00 9,777,310.00
24,222.24

9,801,532.24

(222,690.00) 0.59%

13,000,000.00 06406HBF5 BANK NEW YORK MTN BK ENT VR                        
07/DEC/2007-07/DEC/2009                            

99.95 13,000,000.00 12,993,253.00
19,097.91

13,012,350.91

(6,747.00) 0.78%

5,000,000.00 14912L3V1 CATERPILLAR FINL SVCS MTNS BE VR                   
QUARTERLY FLOATING 05/07/2010 

100.27 5,000,000.00 5,013,470.00
17,752.42

5,031,222.42

13,470.00 0.30%

10,000,000.00 191219BQ6 COCA-COLA ENTERPRISES INC FRN 03/AUG/2009 
USD1000  
 

100.00 9,999,983.07 9,999,983.07
27,906.21

10,027,889.28

0.00 0.60%

25,000,000.00 24422EQE2 JOHN DEERE CAPITAL CORP FRN 01/SEP/2009 
USD1000    
SER'D' TR'341'                                     

100.00 25,000,000.00 25,000,000.00
29,970.52

25,029,970.52

0.00 1.50%

10,000,000.00 24422EQL6 JOHN DEERE CAPITAL CORP FLTG RATE NTS 
16/OCT/2009  
USD1000                                            

100.00 10,000,000.00 10,000,000.00
3,569.47

10,003,569.47

0.00 0.60%
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As of: 31-Jul-2009

Institutional Accounting Detailed Net Asset Valuation

STATE OF ARIZONA - POOL 5 (LGIP)
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 - CORPORATE BONDS
15,600,000.00 25468PCD6 WALT DISNEY(HLDG)CO FR MTN 10/SEP/2009 USD1000 

TR  
QUARTERLY FLOATING 09/10/2009 

99.99 15,598,440.20 15,598,440.20
16,899.97

15,615,340.17

0.00 0.93%

15,000,000.00 25468PCF1 WALT DISNEY CO. FR MTN 16/JUL/2010 USD1000         
QUARTERLY FLOATING 07/16/2010 

100.10 14,978,188.84 15,015,060.00
3,887.54

15,018,947.54

36,871.16 0.90%

21,370,000.00 36962G2H6 GENERAL ELECTRIC CAPITAL CORP FLTG RATE NTS        
12/MAR/2010 USD1000                                

99.94 21,370,000.00 21,357,776.36
19,848.88

21,377,625.24

(12,223.64) 1.28%

10,000,000.00 36962G2M5 GENERAL ELECTRIC CAPITAL CORP FLTG RATE NTS        
QUARTERLY FLOATING 04/10/2012 

94.14 10,000,000.00 9,414,370.00
3,941.67

9,418,311.67

(585,630.00) 0.56%

21,500,000.00 36962GY81 GENERAL ELECTRIC CAPITAL CORP TR759 FLTG RATE 
NTS  
26/OCT/2009 USD1000                                

99.96 21,491,779.47 21,491,779.47
1,593.84

21,493,373.31

0.00 1.28%

4,800,000.00 38141EKV0 GOLDMAN SACHS GRP INC MTN BE VR                    
26/DEC/2006-23/DEC/2009                            

99.86 4,794,557.58 4,793,102.40
3,597.78

4,796,700.18

(1,455.18) 0.29%

10,000,000.00 38141ELE7 GOLDMAN SACHS GROUP INC 0% MTN 28/JUN/2010 
USD1000 
 

99.84 10,000,000.00 9,983,860.00
6,428.14

9,990,288.14

(16,140.00) 0.60%

13,000,000.00 428236AK9 HEWLETT PACKARD CO FLOAT 01/MAR/2012               
QUARTERLY FLOATING 03/01/2012 

99.51 12,910,420.95 12,935,715.00
17,126.58

12,952,841.58

25,294.05 0.77%

40,000,000.00 46623ECW7 JP MORGAN CHASE & CO VAR 07/MAY/2010               
QUARTERLY FLOATING 05/07/2010 

100.51 40,000,000.00 40,204,960.00
98,063.74

40,303,023.74

204,960.00 2.41%

14,750,000.00 59018YE72 MERRILL LYNCH & CO INC FLTG RATE NTS 
05/JUN/2012   
QUARTERLY FLOATING 06/05/2012 

90.79 14,705,637.51 13,391,112.00
20,245.26

13,411,357.26

(1,314,525.51) 0.80%

15,550,000.00 87612EAQ9 TARGET CORP NT FLOAT 09 07/AUG/2009                
 

100.00 15,550,000.00 15,550,000.00
41,279.91

15,591,279.91

0.00 0.93%

7,500,000.00 949746JD4 WELLS FARGO COMPANY VAR 15/SEP/2009                
 

99.98 7,498,521.52 7,498,521.52
7,141.86

7,505,663.38

0.00 0.45%

10,000,000.00 949746NZ0 WELLS FARGO & CO NEW FLTG RATE NTS 29/JAN/2010     
USD1000                                            

100.11 10,000,000.00 10,011,270.00
771.88

10,012,041.88

11,270.00 0.60%

10,000,000.00 94974BEL0 WELLS FARGO CO MTN BE VR 
24/SEP/2007-23/SEP/2009   
 

100.00 9,999,849.75 9,999,849.75
8,470.37

10,008,320.12

0.00 0.60%

TOTAL: FIXED 
INCOME - 317,040,000.00 316,831,690.83 314,984,653.56 (1,847,037.27) 18.85%

 
D-024-003-831 25-Mar-2010 15:09:19



Detailed Net Asset Valuation LGIP Pool 5

Page 3 of 7

As of: 31-Jul-2009

Institutional Accounting Detailed Net Asset Valuation

STATE OF ARIZONA - POOL 5 (LGIP)
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 - CORPORATE BONDS

CORPORATE 
BONDS

434,101.95
315,418,755.51

 

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
10,000,000.00 3128X7CQ5 FEDERAL HOME LN MTG CORP VAR RT 18/SEP/2009        

 
99.99 9,999,137.15 9,999,137.15

895.84
10,000,032.99

0.00 0.60%

10,000,000.00 3128X7D35 FEDERAL HOME LN MTG CORP VAR RT 16/DEC/2009        
 

99.99 9,994,580.57 9,998,750.00
811.10

9,999,561.10

4,169.43 0.60%

10,000,000.00 3128X7ZS6 FEDERAL HOME LN MTG CORP VAR RT 07/DEC/2009        
 

100.00 9,995,000.43 10,000,340.00
1,532.84

10,001,872.84

5,339.57 0.60%

7,800,000.00 31331S4X8 FEDERAL FARM CR BKS CONS SYSTE CONS BD FLT 10      
MONTHLY FLOATING 09/01/2010 

99.93 7,801,601.49 7,794,267.00
1,469.27

7,795,736.27

(7,334.49) 0.47%

22,000,000.00 31331SG64 FEDERAL FARM CR BKS CONS SYSTE CONS BD FLT 10      
MONTHLY FLOATING 06/22/2010 

99.96 22,003,585.40 21,990,386.00
1,260.42

21,991,646.42

(13,199.40) 1.31%

35,000,000.00 31331XQN5 FEDERAL FARM CR BKS CONS CONS BD FLT 12            
MONTHLY FLOATING 02/22/2012 

99.41 34,995,509.69 34,795,005.00
1,713.53

34,796,718.53

(200,504.69) 2.08%

10,000,000.00 31331Y7D6 FEDERAL FARM CR BKS CONS CONS BD FLT 10            
MONTHLY FLOATING 03/25/2010 

100.01 10,002,625.50 10,001,300.00
534.72

10,001,834.72

(1,325.50) 0.60%

11,400,000.00 3133XCUR2 FEDERAL HOME LOAN BANKS 4.5% MTG BDS 
10/SEP/2010   
SEMI-ANN. 4.500% 09/10/2010 

104.11 11,637,471.97 11,868,505.80
200,925.00

12,069,430.80

231,033.83 0.72%

20,000,000.00 3133XGEQ3 FEDERAL HOME LOAN BANKS 5.25% BDS 05/AUG/2009      
USD10000                                           

100.05 20,009,872.26 20,009,872.26
513,333.33

20,523,205.59

0.00 1.23%

15,000,000.00 3133XNDG1 FEDERAL HOME LN BKS CONS BD FLT 09 20/NOV/2009     
 

100.03 15,000,000.00 15,005,160.00
18,402.13

15,023,562.13

5,160.00 0.90%

15,000,000.00 3133XPJH8 FEDERAL HOME LOAN BANKS CONS BD FLT 09 
05/AUG/2009 
 

100.00 14,999,950.70 14,999,950.70
32,119.96

15,032,070.66

0.00 0.90%

75,000,000.00 3133XPK52 FEDERAL HOME LOAN BANKS 2.56% BDS 04/AUG/2009      
USD10000 SER'1243'                                 

100.01 75,010,636.39 75,010,636.39
944,000.00

75,954,636.39

0.00 4.54%

9,340,000.00 3133XPNX8 FEDERAL HOME LOAN BANKS 2.625% BDS 
12/MAR/2010     
USD10000 SER'Z4-9010                               

101.34 9,349,203.15 9,464,717.02
94,664.79

9,559,381.81

115,513.87 0.57%
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Institutional Accounting Detailed Net Asset Valuation

STATE OF ARIZONA - POOL 5 (LGIP)
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
15,000,000.00 3133XPVS0 FEDERAL HOME LOAN BANKS FLTG RTE NTS 

21/AUG/2009   
USD10000 SER'1271'                                 

100.00 14,999,944.50 14,999,944.50
990.00

15,000,934.50

0.00 0.90%

8,600,000.00 3133XQ5H1 FEDERAL HOME LOAN BANKS CONS BD FLT 09 
14/SEP/2009 
 

99.99 8,598,779.15 8,598,779.15
1,001.90

8,599,781.05

0.00 0.51%

25,000,000.00 3133XS4Q8 FEDERAL HOME LOAN BANKS CONS BD FLT 09 
02/DEC/2009 
 

100.07 25,022,759.84 25,016,925.00
25,041.60

25,041,966.60

(5,834.84) 1.50%

10,000,000.00 3133XSML9 FEDERAL HOME LOAN BANKS CONS BD FLT 09 
18/NOV/2009 
 

100.12 10,015,393.41 10,011,860.00
20,395.80

10,032,255.80

(3,533.41) 0.60%

25,000,000.00 3133XTL53 FEDERAL HOME LOAN BANKS CONS BD 0.45% 
24/NOV/2009  
 

100.04 25,003,312.92 25,010,750.00
30,312.50

25,041,062.50

7,437.08 1.50%

50,000,000.00 3133XTLZ7 FEDERAL HOME LOAN BANKS CONS BD FLT 10 
29/APR/2010 
QUARTERLY FLOATING 04/29/2010 

99.82 50,000,000.00 49,907,800.00
295.83

49,908,095.83

(92,200.00) 2.98%

9,936,000.00 31359MEY5 FEDERAL NATIONAL MORTGAGE ASSOC 6.625% BDS         
15/SEP/2009 USD                                    

100.75 10,010,192.83 10,010,192.83
248,676.00

10,258,868.83

0.00 0.61%

5,000,000.00 3136F6JX8 FEDERAL NATL MTG ASSN MTN CALL 4%16/NOV/2009       
 

101.01 5,017,547.64 5,050,375.00
41,666.67

5,092,041.67

32,827.36 0.30%

TOTAL: FIXED 
INCOME - 
GOVERNMENT 
BONDS

399,076,000.00 399,467,104.99
399,544,653.80

2,180,043.23
401,724,697.03

77,548.81 24.01%

 

Category Long Description: MISCELLANEOUS - CURRENCIES
(730,701.29) CASH USD 

 
1.00 (730,701.29) (730,701.29)

0.00
(730,701.29)

0.00 (0.04%)

TOTAL: 
MISCELLANEOUS 
- CURRENCIES

(730,701.29) (730,701.29)
(730,701.29)

0.00
(730,701.29)

0.00 (0.04%)

 

Category Long Description: MISCELLANEOUS - OTHER
 EXPENSE INVESTMENT MGT FEE 

 
 (68,267.76) 0.00

(68,267.76)
(68,267.76)

 (0.00%)

 EXPENSE MANAGEMENT FEES 
 

 (21,123.78) 0.00
(21,123.78)
(21,123.78)

 (0.00%)
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Institutional Accounting Detailed Net Asset Valuation

STATE OF ARIZONA - POOL 5 (LGIP)
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

 (89,391.54)
0.00

(89,391.54)
(89,391.54)

 (0.01%)

 

Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
30,000,000.00 17314GVR7 CITIGROUP FDG IN. FDIC CORPORATE COMMERCIAL 

PAPER  
DISCOUNT DTD 26/MAY/2009 DUE 25/AUG/2009 .25%     
 

99.99 29,996,000.03 29,996,000.03
0.00

29,996,000.03

0.00 1.79%

50,000,000.00 17314GWF2 CITIGROUP FDG IN. FDIC CORPORATE COMMERCIAL 
PAPER  
DISCOUNT DTD 23/JUN/2009 DUE 15/SEP/2009 .24%      

99.97 49,984,999.92 49,984,999.92
0.00

49,984,999.92

0.00 2.99%

50,000,000.00 36161CWH1 GE CAPITAL CORP FDIC ZCP 17/SEP/2009               
 

99.96 49,980,416.74 49,980,416.74
0.00

49,980,416.74

0.00 2.99%

50,000,000.00 36161CXL1 GE CAPITAL CORP FDIC                               
 

99.94 49,968,888.92 49,968,888.92
0.00

49,968,888.92

0.00 2.99%

20,000,000.00 47816FWU1 JOHNSON & JOHNSON ZCP 28/SEP/2009                  
 

99.96 19,991,944.48 19,991,944.48
0.00

19,991,944.48

0.00 1.20%

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

200,000,000.00 199,922,250.09
199,922,250.09

0.00
199,922,250.09

0.00 11.95%

 

Category Long Description: SHORT TERM INVESTMENTS - DISCOUNTED NOTES
25,000,000.00 313385LP9 FEDL HOME LOAN BK CONS DISC NT MATURES 

11/SEP/2009 
 

99.98 24,994,020.76 24,994,020.76
0.00

24,994,020.76

0.00 1.49%

8,431,000.00 313385LS3 FEDERAL HOME LOAN BANKS ZCP 14/SEP/2009            
 

99.97 8,428,732.91 8,428,732.91
0.00

8,428,732.91

0.00 0.50%

45,000,000.00 313385MX1 FEDL HOME LOAN BK ZCP 13/OCT/2009                  
 

99.91 44,958,937.50 44,958,937.50
0.00

44,958,937.50

0.00 2.69%

49,925,000.00 313385NE2 FEDL HOME LOAN BK CONS DISC NT ZCP 20/OCT/2009     
 

99.92 49,886,169.39 49,886,169.39
0.00

49,886,169.39

0.00 2.98%

35,000,000.00 313385PZ3 FED HOME LOAN DISCOUNT NOTES 0% NTS 
02/DEC/2009    
0.000% 12/02/2009 

99.85 34,946,187.50 34,946,187.50
0.00

34,946,187.50

0.00 2.09%
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Institutional Accounting Detailed Net Asset Valuation

STATE OF ARIZONA - POOL 5 (LGIP)
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: SHORT TERM INVESTMENTS - DISCOUNTED NOTES
25,000,000.00 313397QE4 FEDL HOME LN MTG CORP ZCP 07/DEC/2009              

 
99.82 24,953,777.74 24,953,777.74

0.00
24,953,777.74

0.00 1.49%

25,000,000.00 313397QF1 FEDL HOME LN MTG CORP DISC NT MATURES 
08/DEC/2009  
0.000% 12/08/2009 

99.91 24,977,156.25 24,977,156.25
0.00

24,977,156.25

0.00 1.49%

25,000,000.00 313397QG9 FEDL HOME LN MTG CORP DISC NT MATURES 
09/DEC/2009  
 

99.91 24,976,979.16 24,976,979.16
0.00

24,976,979.16

0.00 1.49%

15,000,000.00 313397QM6 FEDL HOME LN MTG CORP ZCP 14/DEC/2009              
 

99.91 14,985,937.53 14,985,937.53
0.00

14,985,937.53

0.00 0.90%

50,000,000.00 313589KF9 FEDERAL NATL MTG ASSN DISC NT MATURES 
10/AUG/2009  
 

100.00 49,998,124.99 49,998,124.99
0.00

49,998,124.99

0.00 2.99%

50,000,000.00 313589KQ5 FEDERAL NATL MTG ASSN DISC NT MATURES 
19/AUG/2009  
 

99.99 49,993,749.95 49,993,749.95
0.00

49,993,749.95

0.00 2.99%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
DISCOUNTED 
NOTES

353,356,000.00 353,099,773.68
353,099,773.68

0.00
353,099,773.68

0.00 21.11%

 

Grand Total 1,672,276,384.61 1,672,035,812.66
1,670,355,715.74

2,526,996.67
1,672,882,712.41

(1,769,488.46) 100.00%
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