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As of: 31-Aug-2011

Institutional Accounting Detailed Net Asset Valuation

Account:  P 03273  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
251,085,673.09 46999W014 TRI-PARTY REPO JP MORGAN 0.30% 20/SEP/2011         

0.300% 09/20/2011 
100.00 251,085,673.09 251,085,673.09

2,092.38
251,087,765.47

0.00 17.48%

100,014,445.41 46999W022 TRI-PARTY REPO JP MORGAN REPO SWEEP 0.20%          
0.200% 09/20/2011 

100.00 100,014,445.41 100,014,445.41
555.64

100,015,001.05

0.00 6.96%

85,000,000.00 85299Y460 TRI-PARTY REPO SOUTH STREET 0.09% 02/SEP/2011      
0.090% 09/02/2011 

100.00 85,000,000.00 85,000,000.00
1,275.00

85,001,275.00

0.00 5.92%

70,000,000.00 85299Y494 TRI PARTY REPO SOUTH STREET 0.10% 06/SEP/2011      
0.100% 09/06/2011 

100.00 70,000,000.00 70,000,000.00
388.89

70,000,388.89

0.00 4.87%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

506,100,118.50 506,100,118.50
506,100,118.50

4,311.91
506,104,430.41

0.00 35.24%

 

Category Long Description: CASH EQUIVALENTS - STIF
70,001,476.71 31599G254 FIDELITY STIF .12%                                 

MONTHLY VARIABLE 09/01/2011 
100.00 70,001,476.71 70,001,476.71

7,134.40
70,008,611.11

0.00 4.87%

0.00 928989383 JP MORGAN U S GOVT MMF AGENCY SHARES               
MONTHLY VARIABLE 12/31/2049 

100.00 0.00 0.00
20.17
20.17

0.00 0.00%

TOTAL: CASH 
EQUIVALENTS - 
STIF

70,001,476.71 70,001,476.71
70,001,476.71

7,154.57
70,008,631.28

0.00 4.87%

 

Category Long Description: FIXED INCOME - ASSET BACK
838,164.18 36830HAA0 GE EQUIPMENT SMALL TICKET LLC 2011-1 A1 

0.38248%   
MONTHLY 0.382% 02/21/2012 

100.05 837,335.59 838,555.60
97.96

838,653.56

1,220.01 0.06%

1,393,459.83 98158NAA1 WORLD OMNI AUTOMOBILE LEASE SECURITIZATION 
TRUST   
MONTHLY 0.301% 04/16/2012 

100.04 1,393,459.83 1,393,949.63
198.31

1,394,147.94

489.80 0.10%

TOTAL: FIXED 
INCOME - ASSET 
BACK

2,231,624.01 2,230,795.42
2,232,505.23

296.27
2,232,801.50

1,709.81 0.16%

 

Category Long Description: FIXED INCOME - CORPORATE BONDS
5,000,000.00 149123BT7 CATERPILLAR INC FRN 21/NOV/2012 USD1000            

QUARTERLY FLOATING 11/21/2012 
100.08 5,000,000.00 5,004,020.00

552.47
5,004,572.47

4,020.00 0.35%
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Institutional Accounting Detailed Net Asset Valuation

Account:  P 03273  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
2,000,000.00 24422EQJ1 JOHN DEERE CAPITAL CORP 5.35% MTN 17/JAN/2012      

SEMI-ANN. 5.350% 01/17/2012 
101.79 2,037,353.15 2,035,882.00

13,375.00
2,049,257.00

(1,471.15) 0.14%

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

100.01 10,000,000.00 10,001,190.00
5,287.41

10,006,477.41

1,190.00 0.70%

20,000,000.00 38146FAG6 GOLDMAN SACHS GROUP INC FRN 09/NOV/2011 
USD1000    
QUARTERLY FLOATING 11/09/2011 

100.06 20,011,865.85 20,011,865.85
6,665.03

20,018,530.88

0.00 1.39%

9,150,000.00 428236AK9 HEWLETT PACKARD CO FLOAT 01/MAR/2012               
QUARTERLY FLOATING 03/01/2012 

99.97 9,156,667.57 9,146,870.70
8,508.75

9,155,379.45

(9,796.87) 0.64%

12,160,000.00 459200GQ8 INTL BUSINESS MCHN FRN 04/NOV/2011 USD1000         
QUARTERLY FLOATING 11/04/2011 

100.02 12,162,624.96 12,162,624.96
2,879.34

12,165,504.30

0.00 0.85%

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

98.54 9,742,145.11 9,607,747.50
11,357.13

9,619,104.63

(134,397.61) 0.67%

5,000,000.00 693476AZ6 PNC FUNDING CORP SR FLTG RATE NTS 31/JAN/2012      
QUARTERLY FLOATING 01/31/2012 

100.01 5,001,870.64 5,000,600.00
1,855.13

5,002,455.13

(1,270.64) 0.35%

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

100.09 5,005,941.04 5,004,590.00
6,554.78

5,011,144.78

(1,351.04) 0.35%

TOTAL: FIXED 
INCOME - 
CORPORATE 
BONDS

78,060,000.00 78,118,468.32
77,975,391.01

57,035.04
78,032,426.05

(143,077.31) 5.43%

 

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
25,000,000.00 31331GQ44 FED FARM CREDIT FR DEB 15/SEP/2011 USD1000         

 
100.01 25,001,373.47 25,001,373.47

2,918.56
25,004,292.03

0.00 1.74%

5,000,000.00 31331KTV2 FEDERAL FARM CR BKS CONS BD FLT 13 11/FEB/2013     
MONTHLY FLOATING 02/11/2013 

99.95 5,000,000.00 4,997,340.00
548.33

4,997,888.33

(2,660.00) 0.35%

25,000,000.00 313370FV5 FED HOME LOAN BK FR DEB 03/FEB/2012 USD1000        
QUARTERLY FLOATING 02/03/2012 

99.98 24,998,543.90 24,995,375.00
2,557.66

24,997,932.66

(3,168.90) 1.74%

25,000,000.00 313372EU4 FEDERAL HOME LOAN BANKS CONS BD FLT 12 
24/JAN/2012 
QUARTERLY FLOATING 01/24/2012 

99.98 25,008,997.50 24,994,100.00
5,229.17

24,999,329.17

(14,897.50) 1.74%

50,000,000.00 313372EV2 FEDERAL HOME LOAN BANKS CONS BD FLT 12 
13/JAN/2012 

99.97 50,012,039.34 49,985,900.00
11,513.87

(26,139.34) 3.48%
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Account:  P 03273  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
QUARTERLY FLOATING 01/13/2012
 

49,997,413.87

10,000,000.00 313374UC2 FEDERAL HOME LOAN BANKS CONS BD FLT12 
19/JUL/2012  
QUARTERLY FLOATING 07/19/2012 

99.90 10,000,884.50 9,989,530.00
1,947.22

9,991,477.22

(11,354.50) 0.70%

10,000,000.00 31398A3F7 FEDERAL NATIONAL MORTGAGE ASSOC 0.282%/FRN         
MONTHLY FLOATING 08/23/2012 

100.03 10,007,921.26 10,003,170.00
588.60

10,003,758.60

(4,751.26) 0.70%

20,000,000.00 31398A3X8 FANNIE MAE VAR 13/SEP/2012                         
QUARTERLY FLOATING 09/13/2012 

100.03 20,020,911.04 20,006,240.00
13,977.79

20,020,217.79

(14,671.04) 1.39%

TOTAL: FIXED 
INCOME - 
GOVERNMENT 
BONDS

170,000,000.00 170,050,671.01
169,973,028.47

39,281.20
170,012,309.67

(77,642.54) 11.84%

 

Category Long Description: MISCELLANEOUS - CURRENCIES
523,107.87 CASH USD 

 
1.00 523,107.87 523,107.87

0.00
523,107.87

0.00 0.04%

TOTAL: 
MISCELLANEOUS 
- CURRENCIES

523,107.87 523,107.87
523,107.87

0.00
523,107.87

0.00 0.04%

 

Category Long Description: MISCELLANEOUS - OTHER
 EXPENSE INVESTMENT MGT FEE 

 
 (72,731.19) 0.00

(72,731.19)
(72,731.19)

 (0.01%)

 EXPENSE MANAGEMENT FEES 
 

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

 (0.00%)

TOTAL: 
MISCELLANEOUS 
- OTHER

 (75,731.19)
0.00

(75,731.19)
(75,731.19)

 (0.01%)

 

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT
10,000,000.00 25152XNE6 DEUTSCHE BANK NY VAR 02/MAR/2012                   

QUARTERLY002-MAR-12 
99.93 10,000,000.00 9,993,130.00

6,645.00
9,999,775.00

(6,870.00) 0.70%

3,000,000.00 25152XNF3 DEUTSCHE BANK AG NY CERTIFICATE OF DEPOSIT 
FIXED   
 

99.89 3,000,000.00 2,996,791.20
3,336.67

3,000,127.87

(3,208.80) 0.21%

10,000,000.00 74977MXC4 RABOBANK NEDERLAND CERTIFICATE OF DEPOSIT 
FIXED    

100.00 9,999,999.61 9,999,999.61 0.00 0.70%
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Account:  P 03273  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 - CERTIFICATE OF DEPOSIT
 2,744.44

10,002,744.05

20,000,000.00 74977MXS9 RABOBANK NEDERLAND CERTIFICATE OF DEPOSIT 
FIXED    
 

100.00 20,000,000.00 20,000,000.00
3,777.78

20,003,777.78

0.00 1.39%

5,000,000.00 78009J6M2 ROYAL BK OF CANADA CERTIFICATE OF DEPOSIT 
VARIABLE 
QUARTERLY009-JUL-12 

100.00 5,000,000.00 5,000,080.00
1,953.66

5,002,033.66

80.00 0.35%

12,361,359.14 959466N FDIC ALLIANCE BANK OF ARIZONA CDARS 0.88%          
 

100.00 12,361,359.14 12,361,359.14
20,861.91

12,382,221.05

0.00 0.86%

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

100.13 12,259,000.00 12,274,719.72
55,860.74

12,330,580.46

15,719.72 0.86%

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

100.20 12,510,272.36 12,535,065.22
42,490.37

12,577,555.59

24,792.86 0.88%

12,531,620.39 978660N FDIC ALLIANCE BANK OF ARIZONA CDARS 0.61%          
 

100.00 12,531,620.39 12,531,620.39
2,932.06

12,534,552.45

0.00 0.87%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
CERTIFICATE OF 
DEPOSIT

97,662,251.89 97,662,251.50
97,692,765.28

140,602.63
97,833,367.91

30,513.78 6.81%

 

Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
10,000,000.00 06945MW10 BARTON CAPITAL CORP. CORPORATE COMMERCIAL 

PAPER    
0.000% 09/01/2011 

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

10,000,000.00

0.00 0.70%

10,000,000.00 06945MWF9 BARTON CAPITAL CORP. CORPORATE COMMERCIAL 
PAPER    
0.000% 09/15/2011 

99.99 9,998,755.57 9,998,755.57
0.00

9,998,755.57

0.00 0.70%

15,000,000.00 11765KWF0 BRYANT PRK FDG LLC CORPORATE COMMERCIAL 
PAPER      
0.000% 09/15/2011 

99.99 14,999,008.31 14,999,008.31
0.00

14,999,008.31

0.00 1.04%

9,837,000.00 11765KXR3 BRYANT PRK FDG LLC CORPORATE COMMERCIAL 
PAPER      
0.000% 10/25/2011 

99.97 9,833,901.31 9,833,901.31
0.00

9,833,901.31

0.00 0.68%

5,936,000.00 15963UWE2 CHARIOT FNDG LLC CORPORATE COMMERCIAL 
PAPER        
0.000% 09/14/2011 

99.99 5,935,657.00 5,935,657.00
0.00

5,935,657.00

0.00 0.41%

5,000,000.00 15963UXH4 CHARIOT FNDG LLC CORPORATE COMMERCIAL 
PAPER        
0.000% 10/17/2011 

99.98 4,998,850.00 4,998,850.00
0.00

0.00 0.35%
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As of: 31-Aug-2011

Institutional Accounting Detailed Net Asset Valuation

Account:  P 03273  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)
4,998,850.00

10,000,000.00 15963UY83 CHARIOT FNDG LLC CORPORATE COMMERCIAL 
PAPER        
0.000% 11/08/2011 

99.96 9,996,033.30 9,996,033.30
0.00

9,996,033.30

0.00 0.70%

2,500,000.00 15963UYE0 CHARIOT FNDG LLC CORPORATE COMMERCIAL 
PAPER        
0.000% 11/14/2011 

99.96 2,498,920.81 2,498,920.81
0.00

2,498,920.81

0.00 0.17%

20,000,000.00 16115XWM3 CHARTA, LLC CORPORATE COMMERCIAL PAPER 
DISCOUNT    
0.000% 09/21/2011 

99.99 19,998,166.70 19,998,166.70
0.00

19,998,166.70

0.00 1.39%

5,000,000.00 16115XWT8 CHARTA, LLC CORPORATE COMMERCIAL PAPER 
DISCOUNT    
0.000% 09/27/2011 

99.99 4,999,350.00 4,999,350.00
0.00

4,999,350.00

0.00 0.35%

5,000,000.00 16115XX75 CHARTA, LLC CORPORATE COMMERCIAL PAPER 
DISCOUNT    
0.000% 10/07/2011 

99.98 4,999,100.00 4,999,100.00
0.00

4,999,100.00

0.00 0.35%

10,000,000.00 19121BZ51 COCA-COLA COMPANY CORPORATE COMMERCIAL 
PAPER       
0.000% 12/05/2011 

99.96 9,995,777.73 9,996,427.00
0.00

9,996,427.00

649.27 0.70%

20,000,000.00 19121BZ77 COCA-COLA COMPANY CORPORATE COMMERCIAL 
PAPER       
0.000% 12/07/2011 

99.96 19,992,994.41 19,992,650.00
0.00

19,992,650.00

(344.41) 1.39%

8,000,000.00 2063C0BD3 CONCORD MIN CPTL CO CORPORATE COMMERCIAL 
PAPER     
0.000% 02/13/2012 

99.79 7,981,666.63 7,982,957.60
0.00

7,982,957.60

1,290.97 0.56%

11,700,000.00 3024A0AA3 FCAR OWNER TRUST CORPORATE COMMERCIAL 
PAPER        
0.000% 01/10/2012 

99.87 11,686,801.75 11,684,898.81
0.00

11,684,898.81

(1,902.94) 0.81%

6,275,000.00 30601WWC9 FAIRWAY FINANCE CORP CORPORATE COMMERCIAL 
PAPER    
0.000% 09/12/2011 

100.00 6,274,712.40 6,274,712.40
0.00

6,274,712.40

0.00 0.44%

15,000,000.00 30603BWM1 FALCON ASSET SC CO LLC ZCP 21/SEP/2011             
0.000% 09/21/2011 

99.99 14,998,583.30 14,998,583.30
0.00

14,998,583.30

0.00 1.04%

3,086,000.00 30603BX57 FALCON ASSET SC CO LLC CORPORATE 
COMMERCIAL PAPER  
0.000% 10/05/2011 

99.98 3,085,504.45 3,085,504.45
0.00

3,085,504.45

0.00 0.21%

8,150,000.00 30603BXC2 FALCON ASSET SC CO LLC CORPORATE 
COMMERCIAL PAPER  
0.000% 10/12/2011 

99.98 8,148,514.78 8,148,514.78
0.00

8,148,514.78

0.00 0.57%

20,000,000.00 36959JXC2 GENERAL ELEC CAPT CO CORPORATE COMMERCIAL 
PAPER    
0.000% 10/12/2011 

99.98 19,996,811.17 19,996,811.17
0.00

19,996,811.17

0.00 1.39%

 
D-048-990-133 19-Sep-2011 17:54:45



Detailed Net Asset Valuation LGIP Pool 5

Page 6 of 9

As of: 31-Aug-2011

Institutional Accounting Detailed Net Asset Valuation

Account:  P 03273  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)
5,451,000.00 38102KW65 GOLDEN FUNDING CORP CORPORATE COMMERCIAL 

PAPER     
0.000% 09/06/2011 

100.00 5,450,825.88 5,450,825.88
0.00

5,450,825.88

0.00 0.38%

5,000,000.00 38102KW81 GOLDEN FUNDING CORP CORPORATE COMMERCIAL 
PAPER     
0.000% 09/08/2011 

100.00 4,999,786.12 4,999,786.12
0.00

4,999,786.12

0.00 0.35%

5,000,000.00 38346MW83 GOTHAM FDG CORP CORPORATE COMMERCIAL 
PAPER         
0.000% 09/08/2011 

100.00 4,999,805.58 4,999,805.58
0.00

4,999,805.58

0.00 0.35%

15,000,000.00 38346MWC4 GOTHAM FDG CORP CORPORATE COMMERCIAL 
PAPER         
0.000% 09/12/2011 

99.99 14,999,129.18 14,999,129.18
0.00

14,999,129.18

0.00 1.04%

10,000,000.00 38346MX33 GOTHAM FDG CORP CORPORATE COMMERCIAL 
PAPER         
0.000% 10/03/2011 

99.98 9,998,222.24 9,998,222.24
0.00

9,998,222.24

0.00 0.70%

10,000,000.00 4820P3W82 JUPITER SECT CO LLC CORPORATE COMMERCIAL 
PAPER     
0.000% 09/08/2011 

100.00 9,999,669.43 9,999,669.43
0.00

9,999,669.43

0.00 0.70%

9,200,000.00 4820P3WU3 JUPITER SECT CO LLC CORPORATE COMMERCIAL 
PAPER     
0.000% 09/28/2011 

99.99 9,198,896.01 9,198,896.01
0.00

9,198,896.01

0.00 0.64%

30,000,000.00 52468KWP2 LEGACY CAPITAL COMPANY CORPORATE 
COMMERCIAL PAPER  
0.000% 09/23/2011 

99.98 29,995,233.37 29,995,233.37
0.00

29,995,233.37

0.00 2.09%

15,000,000.00 53127UWS5 LIBERTY FUNDING LLC CORPORATE COMMERCIAL 
PAPER     
0.000% 09/26/2011 

99.99 14,998,020.86 14,998,020.86
0.00

14,998,020.86

0.00 1.04%

10,000,000.00 53127UYE4 LIBERTY FUNDING LLC CORPORATE COMMERCIAL 
PAPER     
0.000% 11/14/2011 

99.95 9,994,861.07 9,994,861.07
0.00

9,994,861.07

0.00 0.70%

5,000,000.00 5705X5W80 MARKET ST FNDG CORP CORPORATE COMMERCIAL 
PAPER     
0.000% 09/08/2011 

100.00 4,999,825.00 4,999,825.00
0.00

4,999,825.00

0.00 0.35%

10,000,000.00 5705X5XJ5 MARKET ST FNDG CORP CORPORATE COMMERCIAL 
PAPER     
0.000% 10/18/2011 

99.98 9,997,780.43 9,997,780.43
0.00

9,997,780.43

0.00 0.70%

10,000,000.00 5705X5XM8 MARKET ST FNDG CORP CORPORATE COMMERCIAL 
PAPER     
0.000% 10/21/2011 

99.98 9,997,638.79 9,997,638.79
0.00

9,997,638.79

0.00 0.70%

10,000,000.00 6555P1YU5 NORDEA NORTH AMER. I CORPORATE COMMERCIAL 
PAPER    
0.000% 11/28/2011 

99.93 9,992,666.65 9,992,666.65
0.00

9,992,666.65

0.00 0.70%

20,000,000.00 67983UXU2 OLD LINE FUNDING LLC ZCP 28/OCT/2011               99.97 19,994,562.88 19,994,562.88 0.00 1.39%
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Account:  P 03273  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% 10/28/2011 0.00

19,994,562.88

15,000,000.00 82124MXL9 SHEFFIELD RECEIVABLE CORPORATE COMMERCIAL 
PAPER    
0.000% 10/20/2011 

99.97 14,995,916.59 14,995,916.59
0.00

14,995,916.59

0.00 1.04%

4,000,000.00 85520MWF6 STARBIRD FDG. CORP. CORPORATE COMMERCIAL 
PAPER     
DISCOUNT DTD 13/JUN/2011 DUE 15/SEP/2011 .24%     
 

99.99 3,999,673.31 3,999,673.31
0.00

3,999,673.31

0.00 0.28%

10,000,000.00 86888NW76 SURREY FUNDING CORP CORPORATE COMMERCIAL 
PAPER     
0.000% 09/07/2011 

100.00 9,999,700.00 9,999,700.00
0.00

9,999,700.00

0.00 0.70%

7,625,000.00 88602UWK2 THUNDER BAY FNDNG LLC. CORPORATE 
COMMERCIAL PAPER  
0.000% 09/19/2011 

99.99 7,624,351.91 7,624,351.91
0.00

7,624,351.91

0.00 0.53%

15,000,000.00 92646LWF3 VICTORY RECEIVABLES CORPORATE COMMERCIAL 
PAPER     
0.000% 09/15/2011 

99.99 14,998,891.69 14,998,891.69
0.00

14,998,891.69

0.00 1.04%

10,000,000.00 92646LWM8 VICTORY RECEIVABLES CORPORATE COMMERCIAL 
PAPER     
0.000% 09/21/2011 

99.99 9,998,722.22 9,998,722.22
0.00

9,998,722.22

0.00 0.70%

10,000,000.00 96442MWS0 WHITE POINT FDG INC. CORPORATE COMMERCIAL 
PAPER    
0.000% 09/26/2011 

99.98 9,997,847.22 9,997,847.22
0.00

9,997,847.22

0.00 0.70%

10,000,000.00 97342KXB9 WINDMILL FUNDING COR CORPORATE COMMERCIAL 
PAPER    
0.000% 10/11/2011 

99.98 9,997,777.80 9,997,777.80
0.00

9,997,777.80

0.00 0.70%

10,000,000.00 97342KY77 WINDMILL FUNDING COR CORPORATE COMMERCIAL 
PAPER    
0.000% 11/07/2011 

99.96 9,995,719.50 9,995,719.50
0.00

9,995,719.50

0.00 0.70%

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

461,760,000.00 461,644,633.35
461,644,326.24

0.00
461,644,326.24

(307.11) 32.15%

 

Category Long Description: SHORT TERM INVESTMENTS - DISCOUNTED NOTES
25,000,000.00 880592MA5 TENNESSEE VALLEY AUTH DISC NTS MATURES 

22/SEP/2011 
0.000% 09/22/2011 

99.99 24,997,229.16 24,997,229.16
0.00

24,997,229.16

0.00 1.74%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
DISCOUNTED 
NOTES

25,000,000.00 24,997,229.16
24,997,229.16

0.00
24,997,229.16

0.00 1.74%
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Account:  P 03273  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 - DISCOUNTED NOTES
 

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
25,000,000.00 9127953M1 UNITED STATES TREAS BILLS DT                       

0.000% 10/06/2011 
100.00 24,999,392.29 24,999,392.29

0.00
24,999,392.29

0.00 1.74%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
TREASURY BILLS

25,000,000.00 24,999,392.29
24,999,392.29

0.00
24,999,392.29

0.00 1.74%

 

Category Long Description: 
0.00  Net Income Payable 

 
0.00 (238,897.56) 0.00

(238,897.56)
(238,897.56)

0.00 (0.02%)

0.00  Net Income Receivable 
 

0.00 22,512.24 0.00
22,512.24
22,512.24

0.00 0.00%

TOTAL: 0.00 (216,385.32)
0.00

(216,385.32)
(216,385.32)

0.00 (0.02%)

 

Grand Total 1,436,338,578.98 1,436,036,027.62
1,436,139,340.76

(43,434.89)
1,436,095,905.87

(188,803.37) 100.00%
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