
Detailed Net Asset Valuation LGIP Pool 5

Page 1 of 9

As of: 31-Oct-2010

Institutional Accounting Detailed Net Asset Valuation

Account:    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
300,000,000.00 15199U623 TRI-PARTY REPO DEUTSCHE BANK 0.20% 14/JAN/2011     

0.200% 01/14/2011 
100.00 300,000,000.00 300,000,000.00

8,333.33
300,008,333.33

0.00 17.12%

250,446,225.98 46999W014 TRI-PARTY REPO JP MORGAN 0.30% 20/JAN/2011         
 

100.00 250,446,225.98 250,446,225.98
6,261.16

250,452,487.14

0.00 14.29%

306,942,058.67 85299W019 TRI-PARTY REPO SOUTH STREET 0.18% 01/NOV/2010      
0.180% 11/01/2010 

100.00 306,942,058.67 306,942,058.67
4,604.13

306,946,662.80

0.00 17.52%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

857,388,284.65 857,388,284.65
857,388,284.65

19,198.62
857,407,483.27

0.00 48.93%

 

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

MONTHLY VARIABLE 12/31/2049 
100.00 0.00 0.00

478.78
478.78

0.00 0.00%

TOTAL: CASH 
EQUIVALENTS - 
STIF

0.00 0.00
0.00

478.78
478.78

0.00 0.00%

 

Category Long Description: FIXED INCOME - CORPORATE BONDS
2,700,000.00 026609AM9 AMERICAN HOME PRODUCTS CORP VAR NOTES 

15/MAR/2011  
SEMI-ANN. FLOATING 03/15/2011 

102.43 2,763,772.61 2,765,529.00
24,363.40

2,789,892.40

1,756.39 0.16%

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

99.63 10,000,000.00 9,962,740.00
2,272.56

9,965,012.56

(37,260.00) 0.57%

10,000,000.00 37247XAA0 GENWORTH GLOBAL FUNDING FR MTN 15/DEC/2010 
USD1000 
QUARTERLY FLOATING 12/15/2010 

100.00 10,000,248.28 10,000,248.28
5,903.58

10,006,151.86

0.00 0.57%

2,850,000.00 428236AZ6 HEWLETT-PACKARD CO FRN 27/MAY/2011 USD1000         
QUARTERLY FLOATING 05/27/2011 

100.64 2,867,400.96 2,868,234.30
7,073.35

2,875,307.65

833.34 0.16%

9,750,000.00 59018YE72 MERRILL LYNCH & CO INC FLTG RATE NTS 
05/JUN/2012   
QUARTERLY FLOATING 06/05/2012 

98.23 9,733,555.04 9,577,795.50
7,787.69

9,585,583.19

(155,759.54) 0.55%

10,000,000.00 786967D CHARTA, LLC ZCP 23/FEB/2011                        
MONTHLY 0.000% 02/23/2011 

99.90 9,987,406.62 9,990,315.00
0.00

9,990,315.00

2,908.38 0.57%

5,000,000.00 787629D CONCORD MIN ZCP 02/MAR/2011                        
MONTHLY 0.000% 03/02/2011 

99.88 4,989,144.36 4,993,903.50
0.00

4,993,903.50

4,759.14 0.28%
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Institutional Accounting Detailed Net Asset Valuation

Account:    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 788061D GOTHAM FDG ZCP 06/JAN/2011                         

MONTHLY 0.000% 01/06/2011 
99.95 9,994,556.02 9,994,556.02

0.00
9,994,556.02

0.00 0.57%

10,000,000.00 788062D CITIGROUP FDG ZERO 29/SEP/2010                     
0.000% 03/29/2011 

99.88 9,985,211.33 9,987,546.00
0.00

9,987,546.00

2,334.67 0.57%

5,000,000.00 788820D CRC FUNDING ZCP 07/FEB/2011                        
MONTHLY 0.000% 02/07/2011 

99.92 4,996,088.65 4,995,974.00
0.00

4,995,974.00

(114.65) 0.29%

20,000,000.00 947711B UNITED STATES ZCP 13/JAN/2011                      
MONTHLY 0.000% 01/13/2011 

99.97 19,993,350.06 19,993,350.06
0.00

19,993,350.06

0.00 1.14%

10,000,000.00 948546B CLIPPER ZCP 01/JAN/2011                            
MONTHLY 0.000% 01/01/2011 

99.94 9,993,763.52 9,993,763.52
0.00

9,993,763.52

0.00 0.57%

10,000,000.00 951496D SURREY FUNDING ZERO 11/JAN/2011                    
MONTHLY 0.000% 01/11/2011 

99.94 9,993,745.83 9,993,745.83
0.00

9,993,745.83

0.00 0.57%

15,000,000.00 955345D CHARIOT FNDG ZCP 16/FEB/2011                       
MONTHLY 0.000% 02/16/2011 

99.91 14,987,627.12 14,987,166.00
0.00

14,987,166.00

(461.12) 0.86%

2,350,000.00 955346D CIESCO, LLC ZCP 09/FEB/2011                        
MONTHLY 0.000% 02/09/2011 

99.92 2,348,060.14 2,348,056.79
0.00

2,348,056.79

(3.35) 0.13%

TOTAL: FIXED 
INCOME - 
CORPORATE 
BONDS

132,650,000.00 132,633,930.54
132,452,923.80

47,400.58
132,500,324.38

(181,006.74) 7.56%

 

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
5,000,000.00 3128X8D41 FEDERAL HOME LN MTG CORP VAR 01/FEB/2011           

QUARTERLY FLOATING 02/01/2011 
99.98 4,999,040.90 4,999,140.00

4,160.84
5,003,300.84

99.10 0.29%

6,858,000.00 3128X8HJ4 FED HOME LOAN MTG FR MTN 28/JAN/2011 USD1000       
QUARTERLY FLOATING 01/28/2011 

100.05 6,861,445.64 6,861,445.64
200.02

6,861,645.66

0.00 0.39%

25,000,000.00 459052AZ9 INTL BANK RECON&DV ZCP BDS 24/JAN/2011 USD         
0.000% 01/24/2011 

99.96 24,989,500.00 24,989,500.00
0.00

24,989,500.00

0.00 1.43%

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

100.18 25,041,566.84 25,043,950.00
55,281.93

25,099,231.93

2,383.16 1.43%

25,000,000.00 912828KH2 UNITED STATES TREAS NTS 0.875% 31/MAR/2011         
SEMI-ANN. 0.875% 03/31/2011 

100.29 25,065,170.66 25,071,300.00
19,230.77

6,129.34 1.43%
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Account:    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 - GOVERNMENT BONDS
25,090,530.77

TOTAL: FIXED 
INCOME - 
GOVERNMENT 
BONDS

86,858,000.00 86,956,724.04
86,965,335.64

78,873.56
87,044,209.20

8,611.60 4.97%

 

Category Long Description: MISCELLANEOUS - CURRENCIES
30,731.77 CASH USD 

 
1.00 30,731.77 30,731.77

0.00
30,731.77

0.00 0.00%

TOTAL: 
MISCELLANEOUS 
- CURRENCIES

30,731.77 30,731.77
30,731.77

0.00
30,731.77

0.00 0.00%

 

Category Long Description: MISCELLANEOUS - OTHER
 EXPENSE INVESTMENT MGT FEE 

 
 (81,052.11) 0.00

(81,052.11)
(81,052.11)

 (0.00%)

TOTAL: 
MISCELLANEOUS 
- OTHER

 (81,052.11)
0.00

(81,052.11)
(81,052.11)

 (0.00%)

 

Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
10,000,000.00 06945ML12 BARTON CAP CORP DISCOUNTED                         

 
100.00 10,000,000.00 10,000,000.00

0.00
10,000,000.00

0.00 0.57%

10,000,000.00 06945MMD5 BARTON CAPITAL CORP. CORPORATE COMMERCIAL 
PAPER    
0.000% 12/13/2010 

99.97 9,996,921.33 9,996,921.33
0.00

9,996,921.33

0.00 0.57%

15,000,000.00 06945MN69 BARTON CAPITAL CORP. CORPORATE COMMERCIAL 
PAPER    
DISCOUNT DTD 16/AUG/2010 DUE 06/JAN/2011 .41%      

99.94 14,991,127.57 14,991,127.57
0.00

14,991,127.57

0.00 0.86%

7,566,000.00 11765KL47 BRYANT PRK FDG LLC CORPORATE COMMERCIAL 
PAPER      
0.000% 11/04/2010 

100.00 7,565,855.00 7,565,855.00
0.00

7,565,855.00

0.00 0.43%

5,000,000.00 11765KLA3 BRYANT PRK FDG LLC CORPORATE COMMERCIAL 
PAPER      
0.000% 11/10/2010 

99.99 4,999,699.99 4,999,699.99
0.00

4,999,699.99

0.00 0.29%

10,000,000.00 12619UN56 CRC FUNDING LLC CORPORATE COMMERCIAL PAPER         
0.000% 01/05/2011 

99.95 9,994,712.83 9,994,712.83
0.00

9,994,712.83

0.00 0.57%

10,000,000.00 12619UNC1 CRC FUNDING LLC CORPORATE COMMERCIAL PAPER         
DISCOUNT DTD 16/SEP/2010 DUE 12/JAN/2011 .33%      

99.94 9,994,135.28 9,994,135.28
0.00

0.00 0.57%
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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)
9,994,135.28

5,000,000.00 12619UNM9 CRC FUNDING LLC CORPORATE COMMERCIAL PAPER         
0.000% 01/21/2011 

99.92 4,996,916.81 4,996,062.50
0.00

4,996,062.50

(854.31) 0.29%

20,000,000.00 15963ULA2 CHARIOT FNDG LLC CORPORATE COMMERCIAL 
PAPER        
0.000% 11/10/2010 

99.99 19,998,850.02 19,998,850.02
0.00

19,998,850.02

0.00 1.14%

5,000,000.00 16115WM12 CHARTA, LLC CORPORATE COMMERCIAL PAPER 
DISCOUNT    
0.000% 12/01/2010 

99.98 4,999,041.65 4,999,041.65
0.00

4,999,041.65

0.00 0.29%

5,000,000.00 16115WM87 CHARTA, LLC CORPORATE COMMERCIAL PAPER 
DISCOUNT    
0.000% 12/08/2010 

99.97 4,998,663.84 4,998,663.84
0.00

4,998,663.84

0.00 0.29%

4,000,000.00 16115WNJ2 CHARTA, LLC CORPORATE COMMERCIAL PAPER 
DISCOUNT    
0.000% 01/18/2011 

99.94 3,997,660.00 3,997,660.00
0.00

3,997,660.00

0.00 0.23%

10,000,000.00 16115WNK9 CHARTA, LLC CORPORATE COMMERCIAL PAPER 
DISCOUNT    
0.000% 01/19/2011 

99.92 9,993,983.76 9,991,532.66
0.00

9,991,532.66

(2,451.10) 0.57%

28,000,000.00 17177MLH3 CIESCO, LLC CORPORATE COMMERCIAL PAPER 
DISCOUNT    
0.000% 11/17/2010 

99.99 27,995,874.31 27,995,874.31
0.00

27,995,874.31

0.00 1.60%

10,000,000.00 17307SM17 CITIGROUP FDG INC CORPORATE COMMERCIAL 
PAPER       
0.000% 12/01/2010 

99.98 9,997,916.65 9,997,916.65
0.00

9,997,916.65

0.00 0.57%

10,000,000.00 17307SME9 CITIGROUP FDG INC ZCP 14/DEC/2010                  
0.000% 12/14/2010 

99.96 9,995,684.19 9,995,684.19
0.00

9,995,684.19

0.00 0.57%

10,000,000.00 17307SN57 CITIGROUP FDG INC CORPORATE COMMERCIAL 
PAPER       
0.000% 01/05/2011 

99.90 9,994,354.94 9,989,973.86
0.00

9,989,973.86

(4,381.08) 0.57%

10,000,000.00 18885KM12 CLIPPER RECEIVABLES CO CORPORATE 
COMMERCIAL PAPER  
0.000% 12/01/2010 

99.98 9,997,750.00 9,997,750.00
0.00

9,997,750.00

0.00 0.57%

5,000,000.00 18885KM61 CLIPPER RECEIVABLES CO ZCP 06/DEC/2010             
0.000% 12/06/2010 

99.97 4,998,687.50 4,998,687.50
0.00

4,998,687.50

0.00 0.29%

10,000,000.00 2063C1L24 CONCORD MIN CPTL CO CORPORATE COMMERCIAL 
PAPER     
0.000% 11/02/2010 

100.00 9,999,888.89 9,999,888.89
0.00

9,999,888.89

0.00 0.57%

20,000,000.00 2063C1M23 CONCORD MIN CPTL CO CORPORATE COMMERCIAL 
PAPER     
0.000% 12/02/2010 

99.96 19,992,422.21 19,992,422.21
0.00

19,992,422.21

0.00 1.14%
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Account:    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)
5,000,000.00 2063C1N71 CONCORD MIN CPTL CO CORPORATE COMMERCIAL 

PAPER     
0.000% 01/07/2011 

99.91 4,995,453.53 4,995,453.53
0.00

4,995,453.53

0.00 0.29%

25,000,000.00 2284K1L27 CROWN POINT CAP CO.                                
 

100.00 24,999,591.61 24,999,591.61
0.00

24,999,591.61

0.00 1.43%

10,000,000.00 2284K1L43 CROWN POINT CAP CO. CORPORATE COMMERCIAL 
PAPER     
0.000% 11/04/2010 

100.00 9,999,750.00 9,999,750.00
0.00

9,999,750.00

0.00 0.57%

10,000,000.00 25153KL39 DEUTSCHE BK FINL LLC CORPORATE COMMERCIAL 
PAPER    
0.000% 11/03/2010 

100.00 9,999,883.33 9,999,883.33
0.00

9,999,883.33

0.00 0.57%

15,000,000.00 25153KMU8 DEUTSCHE BK FINL LLC CORPORATE COMMERCIAL 
PAPER    
0.000% 12/28/2010 

99.96 14,994,220.80 14,994,220.80
0.00

14,994,220.80

0.00 0.86%

5,000,000.00 25153KPG6 DEUTSCHE BK FINL LLC CORPORATE COMMERCIAL 
PAPER    
0.000% 02/16/2011 

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

5,000,000.00

0.00 0.29%

10,000,000.00 3024A1L19 FCAR OWNER TRUST CORPORATE COMMERCIAL 
PAPER        
DISCOUNT DTD 05/FEB/2010 DUE 01/NOV/2010 .7%       

100.00 10,000,000.00 10,000,000.00
0.00

10,000,000.00

0.00 0.57%

10,000,000.00 3024A1L27 FCAR OWNER TRUST CORPORATE COMMERCIAL 
PAPER        
0.000% 11/02/2010 

100.00 9,999,850.27 9,999,850.27
0.00

9,999,850.27

0.00 0.57%

10,000,000.00 30601WLH0 FAIRWAY FINANCE CORP CORPORATE COMMERCIAL 
PAPER    
0.000% 11/17/2010 

99.99 9,998,977.80 9,998,977.80
0.00

9,998,977.80

0.00 0.57%

8,000,000.00 30603BL92 FALCON ASSET SC CO LLC CORPORATE COMMERCIAL 
PAPER  
0.000% 11/09/2010 

100.00 7,999,608.89 7,999,608.89
0.00

7,999,608.89

0.00 0.46%

10,000,000.00 30603BLS0 FALCON ASSET SC CO LLC CORPORATE COMMERCIAL 
PAPER  
0.000% 11/26/2010 

99.98 9,998,402.79 9,998,402.79
0.00

9,998,402.79

0.00 0.57%

10,000,000.00 38102KL18 GOLDEN FUNDING CORP CORPORATE COMMERCIAL 
PAPER     
0.000% 11/01/2010 

100.00 10,000,000.00 10,000,000.00
0.00

10,000,000.00

0.00 0.57%

5,000,000.00 38346MLA0 GOTHAM FDG CORP CORPORATE COMMERCIAL 
PAPER         
0.000% 11/10/2010 

99.99 4,999,595.50 4,999,595.50
0.00

4,999,595.50

0.00 0.29%

10,000,000.00 38346MM27 GOTHAM FDG CORP CORPORATE COMMERCIAL 
PAPER         
0.000% 12/02/2010 

99.98 9,997,502.80 9,997,502.80
0.00

9,997,502.80

0.00 0.57%

8,800,000.00 38362WL25 GOVCO, LLC. CORPORATE COMMERCIAL PAPER 
DISCOUNT    

100.00 8,799,856.26 8,799,856.26 0.00 0.50%
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Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
DTD 23/JUN/2010 DUE 02/NOV/2010 .65%               0.00

8,799,856.26

10,000,000.00 38362WLF6 GOVCO, LLC. CORPORATE COMMERCIAL PAPER 
DISCOUNT    
DTD 13/AUG/2010 DUE 15/NOV/2010 .35%               

99.99 9,998,794.39 9,998,794.39
0.00

9,998,794.39

0.00 0.57%

13,300,000.00 38362WLG4 GOVCO, LLC. CORPORATE COMMERCIAL PAPER 
DISCOUNT    
0.000% 11/16/2010 

99.99 13,298,559.18 13,298,559.18
0.00

13,298,559.18

0.00 0.76%

10,000,000.00 41068LNJ1 HANNOVER FDG CO. LLC CORPORATE COMMERCIAL 
PAPER    
0.000% 01/18/2011 

99.90 9,990,250.00 9,990,250.00
0.00

9,990,250.00

0.00 0.57%

10,000,000.00 4820P3M26 JUPITER SECT CO LLC CORPORATE COMMERCIAL 
PAPER     
0.000% 12/02/2010 

99.98 9,997,761.03 9,997,761.03
0.00

9,997,761.03

0.00 0.57%

5,000,000.00 4820P3ML4 JUPITER SECT CO LLC CORPORATE COMMERCIAL 
PAPER     
DISCOUNT DTD 22/SEP/2010 DUE 20/DEC/2010 .31%      

99.97 4,998,366.65 4,998,366.65
0.00

4,998,366.65

0.00 0.29%

9,570,000.00 52952MLJ7 LEXINGTN PKR CAP CO LL CORPORATE COMMERCIAL 
PAPER  
0.000% 11/18/2010 

99.98 9,568,418.27 9,568,418.27
0.00

9,568,418.27

0.00 0.55%

20,000,000.00 52952MM23 LEXINGTN PKR CAP CO LL CORPORATE COMMERCIAL 
PAPER  
0.000% 12/02/2010 

99.97 19,994,833.33 19,994,833.33
0.00

19,994,833.33

0.00 1.14%

7,500,000.00 53127ULA6 LIBERTY FUNDING LLC CORPORATE COMMERCIAL 
PAPER     
0.000% 11/10/2010 

99.99 7,499,550.00 7,499,550.00
0.00

7,499,550.00

0.00 0.43%

11,021,000.00 5705X5LW9 MARKET ST FNDG CORP CORPORATE COMMERCIAL 
PAPER     
0.000% 11/30/2010 

99.98 11,018,958.04 11,018,958.04
0.00

11,018,958.04

0.00 0.63%

10,000,000.00 5705X5M24 MARKET ST FNDG CORP CORPORATE COMMERCIAL 
PAPER     
0.000% 12/02/2010 

99.98 9,997,811.87 9,997,811.87
0.00

9,997,811.87

0.00 0.57%

10,000,000.00 5705X5NQ0 MARKET ST FNDG CORP CORPORATE COMMERCIAL 
PAPER     
0.000% 01/24/2011 

99.93 9,993,466.68 9,993,466.68
0.00

9,993,466.68

0.00 0.57%

10,000,000.00 67983UL92 OLD LINE FUNDING LLC CORPORATE COMMERCIAL 
PAPER    
DISCOUNT DTD 08/JUL/2010 DUE 09/NOV/2010 .53%      

100.00 9,999,555.56 9,999,555.56
0.00

9,999,555.56

0.00 0.57%

20,000,000.00 79540BLV6 SALISBURY REC CO LLC CORPORATE COMMERCIAL 
PAPER    
0.000% 11/29/2010 

99.98 19,996,266.65 19,996,266.65
0.00

19,996,266.65

0.00 1.14%

10,000,000.00 86257JRT6 STRAIGHT A FDG SLSTN CORPORATE COMMERCIAL 
PAPER    
DISCOUNT DTD 24/AUG/2010 DUE 16/NOV/2010 .3%       

99.99 9,999,029.28 9,999,029.28
0.00

0.00 0.57%
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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)
9,999,029.28

10,000,000.00 86257JSC2 STRAIGHT A FDG SLSTN CORPORATE COMMERCIAL 
PAPER    
0.000% 12/08/2010 

99.98 9,997,738.88 9,997,738.88
0.00

9,997,738.88

0.00 0.57%

10,000,000.00 86888NLJ2 SURREY FUNDING CORP CORPORATE COMMERCIAL 
PAPER     
0.000% 11/18/2010 

99.99 9,998,677.83 9,998,677.83
0.00

9,998,677.83

0.00 0.57%

10,000,000.00 92217MLJ4 VARIABLE FDG CAP COR CORPORATE COMMERCIAL 
PAPER    
DISCOUNT DTD 18/AUG/2010 DUE 18/NOV/2010 .33%     
 

99.99 9,998,677.83 9,998,677.83
0.00

9,998,677.83

0.00 0.57%

9,250,000.00 92646LL81 VICTORY RECEIVABLES CORPORATE COMMERCIAL 
PAPER     
0.000% 11/08/2010 

100.00 9,249,550.36 9,249,550.36
0.00

9,249,550.36

0.00 0.53%

8,956,000.00 96442MLC7 WHITE POINT FDG INC. CORPORATE COMMERCIAL 
PAPER    
0.000% 11/12/2010 

99.99 8,954,905.39 8,954,905.39
0.00

8,954,905.39

0.00 0.51%

10,000,000.00 97342KN61 WINDMILL FUNDING CORP. ZCP 06/JAN/2011             
0.000% 01/06/2011 

99.95 9,995,233.32 9,995,233.32
0.00

9,995,233.32

0.00 0.57%

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

585,963,000.00 585,829,244.89
585,821,558.40

0.00
585,821,558.40

(7,686.49) 33.43%

 

Category Long Description: SHORT TERM INVESTMENTS - DISCOUNTED NOTES
50,000,000.00 31315KAC4 FED AGRIC MTG CP DSC NT FED BE MATURES 

03/JAN/2011 
 

99.97 49,986,874.91 49,986,874.91
0.00

49,986,874.91

0.00 2.85%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
DISCOUNTED 
NOTES

50,000,000.00 49,986,874.91
49,986,874.91

0.00
49,986,874.91

0.00 2.85%

 

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
40,000,000.00 947514D UNITED STATES ZERO 07/APR/2011                     

0.000% 04/07/2011 
99.93 39,966,815.73 39,973,840.00

0.00
39,973,840.00

7,024.27 2.28%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
TREASURY BILLS

40,000,000.00 39,966,815.73
39,973,840.00

0.00
39,973,840.00

7,024.27 2.28%
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Institutional Accounting Detailed Net Asset Valuation

Account:    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: 
0.00  Net Income Payable 

 
0.00 (314,653.36) 0.00

(314,653.36)
(314,653.36)

0.00 (0.02%)

TOTAL: 0.00 (314,653.36)
0.00

(314,653.36)
(314,653.36)

0.00 (0.02%)

 

Grand Total 1,752,890,016.42 1,752,396,901.06
1,752,619,549.17

(249,753.93)
1,752,369,795.24

(173,057.36) 100.00%
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End of Report 
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