
Detailed Net Asset Valuation LGIP Pool 5

Page 1 of 10

As of: 30-Apr-2011

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
250,826,354.02 46999W014 TRI-PARTY REPO JP MORGAN 0.30% 09/MAY/2011         

 
100.00 250,826,354.02 250,826,354.02

4,180.44
250,830,534.46

0.00 17.17%

100,000,000.00 85299V888 TRI-PARTY REPO SOUTH STREET 0.06% 05/MAY/2011      
0.060% 05/05/2011 

100.00 100,000,000.00 100,000,000.00
500.00

100,000,500.00

0.00 6.84%

45,808,802.15 85299V938 TRI-PARTY REPO SOUTH STREET 0.04% 02/MAY/2011      
0.040% 05/02/2011 

100.00 45,808,802.15 45,808,802.15
101.80

45,808,903.95

0.00 3.14%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

396,635,156.17 396,635,156.17
396,635,156.17

4,782.24
396,639,938.41

0.00 27.15%

 

Category Long Description: FIXED INCOME - ASSET BACK
2,098,631.84 36830HAA0 GE EQUIPMENT SMALL TICKET LLC 2011-1 A1 0.38248%   

MONTHLY 0.382% 02/21/2012 
100.09 2,094,428.66 2,100,578.32

222.97
2,100,801.29

6,149.66 0.14%

3,000,000.00 98158NAA1 WORLD OMNI AUTOMOBILE LEASE SECURITIZATION 
TRUST   
MONTHLY 0.301% 04/16/2012 

100.00 3,000,000.00 3,000,000.00
0.00

3,000,000.00

0.00 0.21%

TOTAL: FIXED 
INCOME - ASSET 
BACK

5,098,631.84 5,094,428.66
5,100,578.32

222.97
5,100,801.29

6,149.66 0.35%

 

Category Long Description: FIXED INCOME - CORPORATE BONDS
20,000,000.00 369550AP3 GEN DYNAMICS CORP 1.8% NTS 15/JUL/2011 USD1000     

SEMI-ANN. 1.800% 07/15/2011 
100.32 20,063,182.03 20,063,182.03

106,315.79
20,169,497.82

0.00 1.38%

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

100.11 10,000,000.00 10,010,840.00
2,275.00

10,013,115.00

10,840.00 0.69%

20,000,000.00 38146FAG6 GOLDMAN SACHS GROUP INC FRN 09/NOV/2011 
USD1000    
 

100.17 20,033,018.16 20,034,360.00
25,289.98

20,059,649.98

1,341.84 1.37%

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

100.08 2,852,185.69 2,852,185.69
6,677.79

2,858,863.48

0.00 0.20%

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

99.66 9,738,669.74 9,716,635.50
8,036.30

9,724,671.80

(22,034.24) 0.67%

5,000,000.00 793695D FCAR OWNER ZCP 07/JUN/2011                         
MONTHLY 0.000% 06/07/2011 

99.96 4,998,060.65 4,998,060.65
0.00

4,998,060.65

0.00 0.34%
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As of: 30-Apr-2011

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
5,000,000.00 796039D MARKET ST FNDG ZCP 06/JUN/2011                     

MONTHLY 0.000% 06/06/2011 
99.97 4,998,650.18 4,998,650.18

0.00
4,998,650.18

0.00 0.34%

5,000,000.00 796462D BARTON CAPITAL ZCP 13/JUN/2011                     
MONTHLY 0.000% 06/13/2011 

99.97 4,998,522.29 4,998,522.29
0.00

4,998,522.29

0.00 0.34%

15,000,000.00 796876D CONCORD MIN ZCP 12/AUG/2011                        
MONTHLY 0.000% 08/12/2011 

99.92 14,981,547.24 14,988,180.00
0.00

14,988,180.00

6,632.76 1.03%

15,000,000.00 799503D BARTON CAPITAL ZCP 08/JUL/2011                     
MONTHLY 0.000% 07/08/2011 

99.96 14,993,458.90 14,993,458.90
0.00

14,993,458.90

0.00 1.03%

5,000,000.00 88166BAA8 TEVA PHARMACEUTICA FR SR NT 19/DEC/2011 
USD1000    
QUARTERLY FLOATING 12/19/2011 

100.24 5,012,645.00 5,012,080.00
4,037.35

5,016,117.35

(565.00) 0.34%

16,420,000.00 92344SAS9 VERIZON WIRELESS CAPITAL/CELLCO PTN FRN            
QUARTERLY FLOATING 05/20/2011 

100.14 16,442,589.00 16,442,589.00
93,021.63

16,535,610.63

0.00 1.13%

15,890,000.00 92344SAT7 VERIZON WIRELESS CAPITAL/CELLCO PTN 3.75% BDS      
SEMI-ANN. 3.750% 05/20/2011 

100.17 15,917,453.00 15,917,453.00
266,612.36

16,184,065.36

0.00 1.11%

14,000,000.00 964623D FCAR OWNER ZCP 16/AUG/2011                         
0.000% 08/16/2011 

99.93 13,982,107.99 13,989,614.80
0.00

13,989,614.80

7,506.81 0.96%

10,000,000.00 965899D GENERAL ELEC ZCP 29/JUN/2011                       
MONTHLY 0.000% 06/29/2011 

99.96 9,996,333.45 9,996,333.45
0.00

9,996,333.45

0.00 0.68%

18,000,000.00 966066D FCAR OWNER ZCP 29/AUG/2011                         
MONTHLY 0.000% 08/29/2011 

99.91 17,976,137.30 17,984,070.00
0.00

17,984,070.00

7,932.70 1.23%

20,000,000.00 966566D OLD LINE ZCP 14/JUN/2011                           
MONTHLY 0.000% 06/14/2011 

99.97 19,993,955.94 19,993,955.94
0.00

19,993,955.94

0.00 1.37%

10,000,000.00 966569D SURREY FUNDING ZCP 15/JUN/2011                     
0.000% 06/15/2011 

99.97 9,996,661.67 9,996,661.67
0.00

9,996,661.67

0.00 0.68%

10,000,000.00 966819B MARKET ST FNDG ZCP 20/JUN/2011                     
MONTHLY 0.000% 06/20/2011 

99.96 9,996,291.25 9,996,291.25
0.00

9,996,291.25

0.00 0.68%

15,000,000.00 967647D CHARTA, LLC ZCP 15/JUL/2011                        
MONTHLY 0.000% 07/15/2011 

99.95 14,992,885.32 14,992,885.32
0.00

14,992,885.32

0.00 1.03%

TOTAL: FIXED 
INCOME - 241,910,000.00 241,964,354.80 241,976,009.67 11,654.87 16.60%
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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 - CORPORATE BONDS

CORPORATE 
BONDS

512,266.20
242,488,275.87

 

Category Long Description: MISCELLANEOUS - CURRENCIES
67.18 CASH USD 

 
1.00 67.18 67.18

0.00
67.18

0.00 0.00%

TOTAL: 
MISCELLANEOUS 
- CURRENCIES

67.18 67.18
67.18

0.00
67.18

0.00 0.00%

 

Category Long Description: MISCELLANEOUS - OTHER
 EXPENSE INVESTMENT MGT FEE 

 
 (69,929.87) 0.00

(69,929.87)
(69,929.87)

 (0.00%)

TOTAL: 
MISCELLANEOUS 
- OTHER

 (69,929.87)
0.00

(69,929.87)
(69,929.87)

 (0.00%)

 

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT
25,000,000.00 06740MZR7 BARCLAYS BANK PLC CERTIFICATE OF DEPOSIT 

FIXED DTD 
 

100.00 25,000,000.00 25,000,000.00
916.67

25,000,916.67

0.00 1.71%

10,000,000.00 25154TY76 DEUTSCHE BANK AG NY CERTIFICATE OF DEPOSIT 
FIXED   
 

100.00 10,000,000.00 10,000,000.00
350.00

10,000,350.00

0.00 0.68%

12,504,215.46 795285N FDIC ALLIANCE BANK OF AZ CDARS CD 0.44%            
 

100.00 12,504,215.46 12,504,215.46
11,003.71

12,515,219.17

0.00 0.86%

12,334,326.90 959466N FDIC ALLIANCE BANK OF ARIZONA CDARS 0.44%          
 

100.00 12,334,326.90 12,334,326.90
19,180.72

12,353,507.62

0.00 0.85%

12,259,000.00 959468N FDIC ALLIANCE BANK OF ARIZONA CDARS 12/11 0.66%    
 

100.00 12,259,000.00 12,259,000.00
28,595.38

12,287,595.38

0.00 0.84%

12,510,272.36 967058N FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.77%       
 

100.00 12,510,272.36 12,510,272.36
10,028.78

12,520,301.14

0.00 0.86%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
CERTIFICATE OF 
DEPOSIT

84,607,814.72 84,607,814.72
84,607,814.72

70,075.26
84,677,889.98

0.00 5.80%
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As of: 30-Apr-2011

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: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
10,000,000.00 03948HSD4 ARCHER DANIELS MIDLA CORPORATE COMMERCIAL 

PAPER    
0.000% 05/13/2011 

99.99 9,999,299.98 9,999,299.98
0.00

9,999,299.98

0.00 0.68%

20,000,000.00 03948HSH5 ARCHER DANIELS MIDLA CORPORATE COMMERCIAL 
PAPER    
0.000% 05/17/2011 

99.99 19,997,955.60 19,997,955.60
0.00

19,997,955.60

0.00 1.37%

5,000,000.00 06945MS49 BARTON CAPITAL CORP ZCP 04/MAY/2011                
0.000% 05/04/2011 

100.00 4,999,883.35 4,999,883.35
0.00

4,999,883.35

0.00 0.34%

5,009,000.00 06945MS64 BARTON CAPITAL CORP. ZCP 06/MAY/2011               
0.000% 05/06/2011 

100.00 5,008,867.83 5,008,867.83
0.00

5,008,867.83

0.00 0.34%

25,000,000.00 11765KSL2 BRYANT PRK FDG LLC CORPORATE COMMERCIAL 
PAPER      
0.000% 05/20/2011 

99.99 24,998,020.85 24,998,020.85
0.00

24,998,020.85

0.00 1.71%

3,966,000.00 11765KTQ0 BRYANT PRK FDG LLC CORPORATE COMMERCIAL 
PAPER      
0.000% 06/24/2011 

99.97 3,964,750.71 3,964,750.71
0.00

3,964,750.71

0.00 0.27%

10,000,000.00 14912ESC2 CATERPLR FIN SRV CO. CORPORATE COMMERCIAL 
PAPER    
0.000% 05/12/2011 

100.00 9,999,694.47 9,999,694.47
0.00

9,999,694.47

0.00 0.68%

15,000,000.00 15963US98 CHARIOT FNDG LLC CORPORATE COMMERCIAL 
PAPER        
0.000% 05/09/2011 

99.99 14,999,233.32 14,999,233.32
0.00

14,999,233.32

0.00 1.03%

12,000,000.00 15963USA5 CHARIOT FNDG LLC CORPORATE COMMERCIAL 
PAPER        
0.000% 05/10/2011 

100.00 11,999,460.00 11,999,460.00
0.00

11,999,460.00

0.00 0.82%

10,000,000.00 15963UTF3 CHARIOT FNDG LLC CORPORATE COMMERCIAL 
PAPER        
0.000% 06/15/2011 

99.97 9,996,874.97 9,996,874.97
0.00

9,996,874.97

0.00 0.68%

10,000,000.00 16115WS24 CHARTA, LLC CORPORATE COMMERCIAL PAPER 
DISCOUNT    
DTD 08/APR/2011 DUE 02/MAY/2011 .2%                

100.00 9,999,955.56 9,999,955.56
0.00

9,999,955.56

0.00 0.68%

10,000,000.00 16115WSC2 CHARTA, LLC CORPORATE COMMERCIAL PAPER 
DISCOUNT    
0.000% 05/12/2011 

99.99 9,999,198.04 9,999,198.04
0.00

9,999,198.04

0.00 0.68%

5,000,000.00 16115WSQ1 CHARTA, LLC CORPORATE COMMERCIAL PAPER 
DISCOUNT    
0.000% 05/24/2011 

99.98 4,999,169.38 4,999,169.38
0.00

4,999,169.38

0.00 0.34%

28,129,000.00 19416FSG0 COLGATE PALMOLIVE CO CORPORATE COMMERCIAL 
PAPER    
0.000% 05/16/2011 

99.99 28,127,476.38 28,127,476.38
0.00

28,127,476.38

0.00 1.93%

5,000,000.00 2284K1S38 CROWN POINT CAP CO. CORPORATE COMMERCIAL 
PAPER     

100.00 4,999,897.65 4,999,897.65 0.00 0.34%
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As of: 30-Apr-2011

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: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
0.000% 05/03/2011 0.00

4,999,897.65

5,000,000.00 25153KSG3 DEUTSCHE BK FINL LLC CORPORATE COMMERCIAL 
PAPER    
0.000% 05/16/2011 

99.99 4,999,416.73 4,999,416.73
0.00

4,999,416.73

0.00 0.34%

5,000,000.00 25153KT15 DEUTSCHE BK FINL LLC CORPORATE COMMERCIAL 
PAPER    
0.000% 06/01/2011 

99.98 4,998,824.64 4,998,824.64
0.00

4,998,824.64

0.00 0.34%

5,500,000.00 25153KT72 DEUTSCHE BK FINL LLC CORPORATE COMMERCIAL 
PAPER    
0.000% 06/07/2011 

99.98 5,498,926.03 5,498,926.03
0.00

5,498,926.03

0.00 0.38%

5,000,000.00 30601WS59 FAIRWAY FINANCE CORP CORPORATE COMMERCIAL 
PAPER    
0.000% 05/05/2011 

100.00 4,999,850.00 4,999,850.00
0.00

4,999,850.00

0.00 0.34%

26,269,000.00 30601WSB6 FAIRWAY FINANCE CORP CORPORATE COMMERCIAL 
PAPER    
0.000% 05/11/2011 

99.99 26,267,129.05 26,267,129.05
0.00

26,267,129.05

0.00 1.80%

20,000,000.00 30603BS38 FALCON ASSET SC CO LLC CORPORATE COMMERCIAL 
PAPER  
0.000% 05/03/2011 

100.00 19,999,711.11 19,999,711.11
0.00

19,999,711.11

0.00 1.37%

10,000,000.00 30603BSC8 FALCON ASSET SC CO LLC CORPORATE COMMERCIAL 
PAPER  
0.000% 05/12/2011 

100.00 9,999,511.10 9,999,511.10
0.00

9,999,511.10

0.00 0.68%

5,000,000.00 30603BSD6 FALCON ASSET SC CO LLC CORPORATE COMMERCIAL 
PAPER  
0.000% 05/13/2011 

99.99 4,999,599.98 4,999,599.98
0.00

4,999,599.98

0.00 0.34%

10,000,000.00 36959JSD6 GENERAL ELEC CAPT CO CORPORATE COMMERCIAL 
PAPER    
0.000% 05/13/2011 

100.00 9,999,666.70 9,999,666.70
0.00

9,999,666.70

0.00 0.68%

7,000,000.00 38102KS29 GOLDEN FUNDING CORP CORPORATE COMMERCIAL 
PAPER     
DISCOUNT DTD 01/MAR/2011 DUE 02/MAY/2011 .34%     
 

100.00 6,999,941.67 6,999,941.67
0.00

6,999,941.67

0.00 0.48%

5,000,000.00 38102KSQ6 GOLDEN FUNDING CORP CORPORATE COMMERCIAL 
PAPER     
0.000% 05/24/2011 

99.98 4,999,233.30 4,999,233.30
0.00

4,999,233.30

0.00 0.34%

5,666,000.00 38346MS39 GOTHAM FDG CORP CORPORATE COMMERCIAL 
PAPER         
0.000% 05/03/2011 

100.00 5,665,915.01 5,665,915.01
0.00

5,665,915.01

0.00 0.39%

10,000,000.00 38346MSB1 GOTHAM FDG CORP CORPORATE COMMERCIAL 
PAPER         
0.000% 05/11/2011 

99.99 9,999,277.75 9,999,277.75
0.00

9,999,277.75

0.00 0.68%

15,000,000.00 38346MUC6 GOTHAM FDG CORP CORPORATE COMMERCIAL 
PAPER         

99.94 14,991,600.04 14,991,600.04
0.00

0.00 1.03%
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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)
0.000% 07/12/2011 14,991,600.04

20,000,000.00 38362WSX0 GOVCO, LLC. CORPORATE COMMERCIAL PAPER 
DISCOUNT    
0.000% 05/31/2011 

99.98 19,995,280.25 19,995,280.25
0.00

19,995,280.25

0.00 1.37%

15,000,000.00 4820P3T94 JUPITER SECT CO LLC CORPORATE COMMERCIAL 
PAPER     
0.000% 06/09/2011 

99.97 14,996,100.00 14,996,100.00
0.00

14,996,100.00

0.00 1.03%

10,000,000.00 4820P3UB7 JUPITER SECT CO LLC CORPORATE COMMERCIAL 
PAPER     
0.000% 07/11/2011 

99.96 9,996,055.60 9,996,055.60
0.00

9,996,055.60

0.00 0.68%

10,000,000.00 4820P3UC5 JUPITER SECT CO LLC CORPORATE COMMERCIAL 
PAPER     
0.000% 07/12/2011 

99.96 9,996,200.03 9,996,200.03
0.00

9,996,200.03

0.00 0.68%

20,000,000.00 52468KSC6 LEGACY CAPITAL COMPANY CORPORATE 
COMMERCIAL PAPER  
0.000% 05/12/2011 

99.99 19,998,016.53 19,998,016.53
0.00

19,998,016.53

0.00 1.37%

20,000,000.00 52952MT34 LEXINGTN PKR CAP CO LL CORPORATE COMMERCIAL 
PAPER  
0.000% 06/03/2011 

99.97 19,994,133.39 19,994,133.39
0.00

19,994,133.39

0.00 1.37%

30,000,000.00 53127USR2 LIBERTY FUNDING LLC CORPORATE COMMERCIAL 
PAPER     
0.000% 05/25/2011 

99.99 29,996,799.98 29,996,799.98
0.00

29,996,799.98

0.00 2.05%

5,000,000.00 53127UU73 LIBERTY FUNDING LLC CORPORATE COMMERCIAL 
PAPER     
0.000% 07/07/2011 

99.96 4,997,859.68 4,997,859.68
0.00

4,997,859.68

0.00 0.34%

10,000,000.00 5705X5S44 MARKET ST FNDG CORP CORPORATE COMMERCIAL 
PAPER     
0.000% 05/04/2011 

100.00 9,999,775.00 9,999,775.00
0.00

9,999,775.00

0.00 0.68%

5,000,000.00 5705X5SC6 MARKET ST FNDG CORP CORPORATE COMMERCIAL 
PAPER     
0.000% 05/12/2011 

99.99 4,999,583.88 4,999,583.88
0.00

4,999,583.88

0.00 0.34%

14,000,000.00 67983UTE3 OLD LINE FUNDING LLC ZCP 14/JUN/2011               
0.000% 06/14/2011 

99.97 13,995,722.12 13,995,722.12
0.00

13,995,722.12

0.00 0.96%

10,000,000.00 69447MS24 PACIFIC LIFE INS COM CORPORATE COMMERCIAL 
PAPER    
DISCOUNT DTD 25/APR/2011 DUE 02/MAY/2011 .17%      

100.00 9,999,966.67 9,999,966.67
0.00

9,999,966.67

0.00 0.68%

25,000,000.00 69447MS40 PACIFIC LIFE INS COM CORPORATE COMMERCIAL 
PAPER    
0.000% 05/04/2011 

100.00 24,999,750.00 24,999,750.00
0.00

24,999,750.00

0.00 1.71%

14,000,000.00 79540BS56 SALISBURY REC CO LLC CORPORATE COMMERCIAL 
PAPER    
0.000% 05/05/2011 

100.00 13,999,715.54 13,999,715.54
0.00

13,999,715.54

0.00 0.96%
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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)
20,000,000.00 79540BSC1 SALISBURY REC CO LLC CORPORATE COMMERCIAL 

PAPER    
0.000% 05/12/2011 

99.99 19,998,961.10 19,998,961.10
0.00

19,998,961.10

0.00 1.37%

15,750,000.00 82124MS35 SHEFFIELD RECEIVABLE CORPORATE COMMERCIAL 
PAPER    
0.000% 05/03/2011 

100.00 15,749,763.75 15,749,763.75
0.00

15,749,763.75

0.00 1.08%

15,000,000.00 82124MSS0 SHEFFIELD RECEIVABLE CORPORATE COMMERCIAL 
PAPER    
0.000% 05/26/2011 

99.98 14,997,154.88 14,997,154.88
0.00

14,997,154.88

0.00 1.03%

5,000,000.00 82124MT83 SHEFFIELD RECEIVABLE   CORPORATE COMMERCIAL 
PAPER  
0.000% 06/08/2011 

99.98 4,998,874.08 4,998,874.08
0.00

4,998,874.08

0.00 0.34%

16,210,000.00 85520MTD5 STARBIRD FDG. CORP. CORPORATE COMMERCIAL 
PAPER     
0.000% 06/13/2011 

99.97 16,204,772.27 16,204,772.27
0.00

16,204,772.27

0.00 1.11%

5,000,000.00 85520MUT8 STARBIRD FDG. CORP. CORPORATE COMMERCIAL 
PAPER     
0.000% 07/27/2011 

99.94 4,997,220.81 4,997,220.81
0.00

4,997,220.81

0.00 0.34%

5,000,000.00 86257JVW4 STRAIGHT A FDG SLSTN CORPORATE COMMERCIAL 
PAPER    
0.000% 05/16/2011 

99.99 4,999,687.48 4,999,687.48
0.00

4,999,687.48

0.00 0.34%

15,000,000.00 86888NT88 SURREY FUNDING CORP CORPORATE COMMERCIAL 
PAPER     
0.000% 06/08/2011 

99.97 14,995,837.67 14,995,837.67
0.00

14,995,837.67

0.00 1.03%

10,000,000.00 86888NTF2 SURREY FUNDING CORP CORPORATE COMMERCIAL 
PAPER     
0.000% 06/15/2011 

99.97 9,996,625.00 9,996,625.00
0.00

9,996,625.00

0.00 0.68%

10,000,000.00 88602US43 THUNDER BAY FNDNG LLC. CORPORATE 
COMMERCIAL PAPER  
0.000% 05/04/2011 

100.00 9,999,783.33 9,999,783.33
0.00

9,999,783.33

0.00 0.68%

5,000,000.00 88602US92 THUNDER BAY FNDNG LLC. CORPORATE 
COMMERCIAL PAPER  
0.000% 05/09/2011 

100.00 4,999,855.56 4,999,855.56
0.00

4,999,855.56

0.00 0.34%

12,477,000.00 88602UTE0 THUNDER BAY FNDNG LLC. CORPORATE 
COMMERCIAL PAPER  
0.000% 06/14/2011 

99.97 12,473,187.62 12,473,187.62
0.00

12,473,187.62

0.00 0.85%

15,000,000.00 92646LSJ0 VICTORY RECEIVABLES CORPORATE COMMERCIAL 
PAPER     
0.000% 05/18/2011 

99.99 14,998,441.68 14,998,432.50
0.00

14,998,432.50

(9.18) 1.03%

17,000,000.00 92646LT67 VICTORY RECEIVABLES CORPORATE COMMERCIAL 
PAPER     
0.000% 06/06/2011 

99.97 16,995,410.00 16,995,410.00
0.00

16,995,410.00

0.00 1.16%

10,000,000.00 96442MS22 WHITE POINT FDG INC. CORPORATE COMMERCIAL 
PAPER    

100.00 9,999,913.89 9,999,913.89 0.00 0.68%
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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: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
DISCOUNT DTD 02/FEB/2011 DUE 02/MAY/2011 .65%     
 

0.00
9,999,913.89

2,393,000.00 96442MSR7 WHITE POINT FDG INC. CORPORATE COMMERCIAL 
PAPER    
0.000% 05/25/2011 

99.98 2,392,473.55 2,392,451.62
0.00

2,392,451.62

(21.93) 0.16%

5,000,000.00 96442MU52 WHITE POINT FDG INC. CORPORATE COMMERCIAL 
PAPER    
0.000% 07/05/2011 

99.92 4,995,937.50 4,995,937.50
0.00

4,995,937.50

0.00 0.34%

17,996,000.00 97342KS33 WINDMILL FUNDING COR ZCP 03/MAY/2011               
0.000% 05/03/2011 

100.00 17,995,826.71 17,995,826.71
0.00

17,995,826.71

0.00 1.23%

7,185,000.00 97342KSB5 WINDMILL FUNDING COR CORPORATE COMMERCIAL 
PAPER    
0.000% 05/11/2011 

100.00 7,184,660.72 7,184,660.72
0.00

7,184,660.72

0.00 0.49%

5,000,000.00 97342KTM0 WINDMILL FUNDING CORP. ZCP 21/JUN/2011             
0.000% 06/21/2011 

99.97 4,998,441.70 4,998,441.70
0.00

4,998,441.70

0.00 0.34%

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

730,550,000.00 730,446,129.17
730,446,098.06

0.00
730,446,098.06

(31.11) 50.00%

 

Category Long Description: SHORT TERM INVESTMENTS - DISCOUNTED NOTES
5,000,000.00 965901D GOLDEN FUNDING ZCP 01/AUG/2011                     

0.000% 08/01/2011 
99.89 4,994,691.80 4,994,691.80

0.00
4,994,691.80

0.00 0.34%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
DISCOUNTED 
NOTES

5,000,000.00 4,994,691.80
4,994,691.80

0.00
4,994,691.80

0.00 0.34%

 

Category Long Description: 
0.00  Net Capital Payable 

 
0.00 (3,000,000.00) (3,000,000.00)

0.00
(3,000,000.00)

0.00 (0.21%)

0.00  Net Income Payable 
 

0.00 (260,313.19) 0.00
(260,313.19)
(260,313.19)

0.00 (0.02%)

0.00  Net Income Receivable 
 

0.00 3,319.41 0.00
3,319.41
3,319.41

0.00 0.00%

0.00 (3,256,993.78) (3,000,000.00) 0.00 (0.22%)
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As of: 30-Apr-2011

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: 

TOTAL: 
(256,993.78)

(3,256,993.78)

 

Grand Total 1,463,801,669.91 1,460,415,718.85
1,460,760,415.92

260,423.02
1,461,020,838.94

17,773.42 100.00%
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End of Report 
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