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As of: 31-Jan-2011

Institutional Accounting Detailed Net Asset Valuation

STATE OF ARIZONA - POOL 3 (STATE AGENCY DIVERSIFIED)
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
192,021,440.54 05199T494 TRI-PARTY REPO DEUTSCHE BANK 0.20% 

01/FEB/2011     
0.200% 02/01/2011 

100.00 192,021,440.54 192,021,440.54
1,066.79

192,022,507.33

0.00 9.71%

5,012,855.06 46999W014 TRI-PARTY REPO JP MORGAN 0.30% 17/FEB/2011         
 

100.00 5,012,855.06 5,012,855.06
41.77

5,012,896.83

0.00 0.25%

100,000,000.00 60699I886 TRI-PARTY REPO MIZUHO SECURITIES 0.17% 
14/FEB/2011 
0.170% 02/14/2011 

100.00 100,000,000.00 100,000,000.00
472.22

100,000,472.22

0.00 5.06%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

297,034,295.60 297,034,295.60
297,034,295.60

1,580.78
297,035,876.38

0.00 15.03%

 

Category Long Description: FIXED INCOME - ASSET BACK
8,000,000.00 02005ABB3 ALLY MSTR OWNR TR 2011-1 A-1 15/JAN/2016 FLT       

MONTHLY FLOATING 01/15/2016 
100.00 8,000,000.00 8,000,000.00

3,015.01
8,003,015.01

0.00 0.40%

6,000,000.00 03064MAA6 AMERICREDIT AUTO RECEIVABLES TRUST 2011-1 A-1      
MONTHLY 0.321% 02/08/2012 

100.00 6,000,000.00 6,000,000.00
0.00

6,000,000.00

0.00 0.30%

20,450,000.00 09657CAD2 BMW VEHICLE LEASE TRUST 2009-1 A-4 3.660%          
MONTHLY 3.660% 08/15/2013 

101.56 20,786,998.14 20,768,226.54
34,204.27

20,802,430.81

(18,771.60) 1.05%

4,940,000.00 14041NEJ6 CAPITAL ONE MULTI-ASSET EXECUTION TRUST 
2009-2A A  
MONTHLY 3.200% 04/15/2014 

100.98 4,998,725.32 4,988,387.79
7,224.09

4,995,611.88

(10,337.53) 0.25%

3,823,000.00 161571CW2 CHASE ISSUANCE TRUST 4.26% NTS 15/MAY/2013 
USD1000 
MONTHLY 4.260% 05/15/2013 

101.08 3,903,973.89 3,864,176.00
7,442.52

3,871,618.52

(39,797.89) 0.20%

4,482,645.48 17121DAA7 CHRYSLER FINANCIAL AUTO SECURITIZATION TRUST       
MONTHLY 0.335% 10/11/2011 

100.00 4,482,645.48 4,482,576.00
1,003.49

4,483,579.49

(69.48) 0.23%

10,284,168.26 34529KAB2 FORD CR AUTO LEASE 1.04% A/BKD 15/MAR/2013 USD     
MONTHLY 1.040% 03/15/2013 

100.08 10,299,829.35 10,292,026.39
4,887.74

10,296,914.13

(7,802.96) 0.52%

5,000,000.00 34529PAA3 FORD CREDIT AUTO OWNER TRUST 2011-A A-1 
0.289%     
MONTHLY 0.289% 02/15/2012 

99.99 5,000,000.00 4,999,588.00
160.56

4,999,748.56

(412.00) 0.25%

9,640,000.00 36159LAR7 GE DEALER FLOORPLAN MASTER NOTE TRUST 
2006-2 A     
MONTHLY FLOATING 04/20/2013 

99.88 9,585,719.85 9,628,636.37
1,062.43

9,629,698.80

42,916.52 0.49%

9,460,802.83 40431CAD0 HSBC AUTOMOTIVE TRUST 2006-3 A-4 5.340%            
MONTHLY 5.340% 09/17/2013 

100.56 9,556,277.56 9,513,412.46
20,371.24

(42,865.10) 0.48%
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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: FIXED INCOME - ASSET BACK
9,533,783.70

10,000,000.00 43812BAG8 HONDA AUTO REC OWN 1.25% A/BKD 21/OCT/2013 
USD     
MONTHLY 1.250% 10/21/2013 

100.51 10,000,000.00 10,051,152.00
3,696.24

10,054,848.24

51,152.00 0.51%

10,200,000.00 43812TAD6 HONDA AUTO RECEIVABLES OWNER TRUST 2008-1 A-
4      
MONTHLY 4.880% 09/18/2014 

101.82 10,420,201.73 10,386,091.86
18,996.63

10,405,088.49

(34,109.87) 0.53%

18,000,000.00 55264TCK5 MBNA CREDIT CARD MASTER NOTE TRUST 
55264TCK5       
15/JUL/2013                                        

100.00 18,001,343.25 17,999,335.80
2,878.75

18,002,214.55

(2,007.45) 0.91%

789,067.54 58942BAB0 MERCEDES-BENZ AUTO RECEIVABLES TRUST 2009-1 
A-2    
MONTHLY 0.830% 03/15/2012 

100.04 789,044.00 789,415.68
299.29

789,714.97

371.68 0.04%

7,731,662.75 928664AC5 VOLKSWAGEN AUTO LEASE TRUST 2009-A A-3 3.410%      
MONTHLY 3.410% 04/16/2012 

100.92 7,813,513.75 7,802,886.05
12,048.51

7,814,934.56

(10,627.70) 0.40%

TOTAL: FIXED 
INCOME - ASSET 
BACK

128,801,346.86 129,638,272.32
129,565,910.94

117,290.77
129,683,201.71

(72,361.38) 6.56%

 

Category Long Description: FIXED INCOME - CMO/REMIC
9,820,211.40 3137A2PF2 FREDDIE MAC 3766 HE 3.000% 15/NOV/2020             

MONTHLY 3.000% 11/15/2020 
100.88 10,001,536.14 9,907,014.21

24,550.53
9,931,564.74

(94,521.93) 0.50%

889,220.78 31392XB98 FHLMC REMIC 2513 CL PD 6%                          
MONTHLY 6.000% 02/15/2032 

102.03 896,406.97 907,270.81
4,446.10

911,716.91

10,863.84 0.05%

1,005,199.75 31393BFL4 FANNIE MAE 2003-33 AD 3.500% 25/MAR/2033           
MONTHLY 3.500% 03/25/2033 

104.12 1,000,070.35 1,046,610.66
2,931.83

1,049,542.49

46,540.31 0.05%

111,566.00 31393KYD1 FHLMC REMIC SERIES 2574 HQ 4.50% 15/NOV/2016       
MONTHLY 4.500% 11/15/2016 

100.13 111,190.57 111,707.20
418.37

112,125.57

516.63 0.01%

2.91 36228FPS9 GS MORTGAGE SECURITIES CORP. 2003-3F               
MONTHLY 8.500% 04/25/2033 

100.00 0.00 2.91
0.02
2.93

2.91 0.00%

402,949.06 38373VD64 GINNIE MAE 2002-70 CD-MX 4.250% 20/AUG/2032        
MONTHLY 4.250% 08/20/2032 

104.71 403,656.44 421,910.55
1,427.11

423,337.66

18,254.11 0.02%

TOTAL: FIXED 
INCOME - 
CMO/REMIC

12,229,149.90 12,412,860.47
12,394,516.34

33,773.96
12,428,290.30

(18,344.13) 0.63%
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Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - CMO/REMIC
 

Category Long Description: FIXED INCOME - CORPORATE BONDS
2,500,000.00 026609AM9 AMERICAN HOME PRODUCTS CORP VAR NOTES 

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

100.74 2,518,507.93 2,518,507.93
66,716.18

2,585,224.11

0.00 0.13%

1,500,000.00 02666QE25 AMER HONDA FIN CP 0% 02/JUN/2011 MTN               
QUARTERLY FLOATING 06/02/2011 

100.85 1,512,316.05 1,512,720.00
7,117.46

1,519,837.46

403.95 0.08%

10,000,000.00 02666QH55 AMERICAN HONDA FINANCE CORP FRN 07/NOV/2012        
QUARTERLY FLOATING 11/07/2012 

99.91 10,000,000.00 9,991,220.00
14,412.74

10,005,632.74

(8,780.00) 0.51%

13,000,000.00 06406HBB4 BANK OF NEW YORK CO INC 5% BDS 23/MAR/2012 
USD1000 
SEMI-ANN. 5.000% 03/23/2012 

104.50 12,994,169.76 13,584,584.00
235,220.99

13,819,804.99

590,414.24 0.70%

12,000,000.00 06406HBC2 BANK OF NY COMPNY INC. VAR 23/MAR/2012             
QUARTERLY FLOATING 03/23/2012 

100.10 12,000,000.00 12,011,952.00
5,370.82

12,017,322.82

11,952.00 0.61%

7,000,000.00 084664BG5 BERKSHIRE HATHAWAY FINANCE CORP 5% GTD SNR 
NTS     
SEMI-ANN. 5.000% 08/15/2013 

109.16 7,489,918.54 7,641,312.00
161,684.78

7,802,996.78

151,393.46 0.39%

1,912,000.00 14912L4N8 CATERPILLAR FINL SVCS MTNS BE NT-F FLT 12          
QUARTERLY FLOATING 07/24/2012 

100.27 1,916,849.72 1,917,078.27
1,885.03

1,918,963.30

228.55 0.10%

2,000,000.00 24422EQX0 JOHN DEERE CAPITAL CORP 1.875% NTS 17/JUN/2013     
SEMI-ANN. 1.875% 06/17/2013 

101.69 1,998,631.30 2,033,804.00
4,739.01

2,038,543.01

35,172.70 0.10%

13,061,000.00 31771CR64 FINANCING CORP 0% STRIP 06/DEC/2011 USD1000        
SEMI-ANN. 0.000% 12/06/2011 

99.35 12,776,357.18 12,976,038.20
0.00

12,976,038.20

199,681.02 0.66%

20,000,000.00 36962G2M5 GENERAL ELECTRIC CAPITAL CORP FLTG RATE NTS        
QUARTERLY FLOATING 04/10/2012 

99.92 19,953,512.09 19,983,980.00
5,171.58

19,989,151.58

30,467.91 1.01%

5,000,000.00 36962G4U5 GENERAL ELEC CAP CORP MTN BE SR NT-A 1.5%          
QUARTERLY FLOATING 02/06/2014 

99.13 5,000,000.00 4,956,315.00
11,875.01

4,968,190.01

(43,685.00) 0.25%

5,000,000.00 36962G4W1 GENERAL ELECTRIC CAPITAL CORP FR BDS 
07/JAN/2014   
QUARTERLY FLOATING 01/07/2014 

100.32 5,000,000.00 5,015,800.00
4,002.81

5,019,802.81

15,800.00 0.25%

10,000,000.00 373334JU6 GEORGIA POWER CO 0% 15/JAN/2013 NTS                
QUARTERLY FLOATING 01/15/2013 

100.04 10,000,000.00 10,003,850.00
2,069.64

10,005,919.64

3,850.00 0.51%

10,000,000.00 38141EJV2 GOLDMAN SACHS GROUP INC 2.99% MTN 
07/OCT/2011      

100.25 9,996,755.79 10,024,680.00
4,880.63

27,924.21 0.51%
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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: FIXED INCOME - CORPORATE BONDS
QUARTERLY FLOATING 10/07/2011 10,029,560.63

7,542,000.00 38141GEW0 GOLDMAN SACHS GROUP INC FRN SNR 06/FEB/2012        
QUARTERLY FLOATING 02/06/2012 

99.93 7,536,659.61 7,536,796.02
0.00

7,536,796.02

136.41 0.38%

6,000,000.00 41659EFK8 HARTFORD LIFE GLOB FR MTN 17/JAN/2012 USD1000      
QUARTERLY FLOATING 01/17/2012 

99.76 5,998,958.75 5,985,378.00
940.64

5,986,318.64

(13,580.75) 0.30%

1,325,000.00 428236AZ6 HEWLETT-PACKARD CO FRN 27/MAY/2011 USD1000         
QUARTERLY FLOATING 05/27/2011 

100.36 1,329,660.15 1,329,797.83
3,160.87

1,332,958.70

137.68 0.07%

10,000,000.00 428236BA0 HEWLETT PACKARD CO FRN 13/SEP/2012 USD1000         
QUARTERLY FLOATING 09/13/2012 

100.12 10,000,000.00 10,011,940.00
5,933.20

10,017,873.20

11,940.00 0.51%

10,000,000.00 44924EAB6 IBM INTERNATIONAL GROUP CAPITAL LLC 5.05% BDS      
SEMI-ANN. 5.050% 10/22/2012 

107.26 9,997,279.57 10,725,820.00
141,510.99

10,867,330.99

728,540.43 0.55%

11,000,000.00 459200DU2 INTERNATIONAL BUS MACH CORP 4.95% SNR NTS          
SEMI-ANN. 4.950% 03/22/2011 

100.00 10,999,590.61 10,999,590.61
198,546.96

11,198,137.57

0.00 0.57%

5,081,000.00 46623EJA8 JP MORGAN CHASE BK NEW YORK NY FRN 
26/FEB/2013     
QUARTERLY FLOATING 02/26/2013 

100.52 5,107,538.53 5,107,670.17
0.00

5,107,670.17

131.64 0.26%

20,000,000.00 46623EJF7 JPMORGAN CHASE & CO VAR 24/JAN/2014                
QUARTERLY FLOATING 01/24/2014 

100.12 20,035,747.14 20,023,340.00
0.00

20,023,340.00

(12,407.14) 1.01%

3,000,000.00 58013MDM3 MCDONALD'S CORP 6% NTS 15/APR/2011 USD1000         
SEMI-ANN. 6.000% 04/15/2011 

101.12 3,033,600.81 3,033,600.81
53,901.10

3,087,501.91

0.00 0.16%

25,975,000.00 59018YE72 MERRILL LYNCH & CO INC FLTG RATE NTS 
05/JUN/2012   
QUARTERLY FLOATING 06/05/2012 

99.17 25,954,280.35 25,758,134.73
21,938.86

25,780,073.59

(196,145.62) 1.30%

7,250,000.00 59217ECB8 MET LIFE GLOB FUNDING I VAR 13/JUL/2011            
QUARTERLY FLOATING 07/13/2011 

100.09 7,246,705.73 7,256,633.75
2,690.45

7,259,324.20

9,928.02 0.37%

4,100,000.00 59217GAF6 METRO LIFE GBL FD1 FR MTN 10/JAN/2014 USD1000      
QUARTERLY FLOATING 01/10/2014 

99.71 4,115,708.96 4,088,163.30
2,518.73

4,090,682.03

(27,545.66) 0.21%

5,000,000.00 594918AG9 MICROSOFT CORP 1.625% BDS 25/SEP/2015 USD1000      
SEMI-ANN. 1.625% 09/25/2015 

97.65 4,979,623.31 4,882,350.00
28,503.06

4,910,853.06

(97,273.31) 0.25%

7,968.69 60899KWS8 MOHAVE COUNTY - 4% 12/49                           
ANNUAL 4.000% 12/31/2049 

100.00 7,968.69 7,968.69
3,557.20

11,525.89

0.00 0.00%
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Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - CORPORATE BONDS
2,000,000.00 61746SBQ1 MORGAN STANLEY VARIABLE 15/OCT/2015                

QUARTERLY FLOATING 10/15/2015 
94.80 1,916,167.58 1,895,994.00

609.10
1,896,603.10

(20,173.58) 0.10%

5,000,000.00 61757UAF7 MORGAN STANLEY 2% BDS 22/SEP/2011 USD100000        
SEMI-ANN. 2.000% 09/22/2011 

101.12 4,998,966.64 5,056,075.00
36,464.09

5,092,539.09

57,108.36 0.26%

3,891,000.00 63534PAB3 NATIONAL CITY BANK(CLEVELAND) 6.25% SUB MED 
TRM    
SEMI-ANN. 6.250% 03/15/2011 

100.57 3,913,104.81 3,913,104.81
93,378.63

4,006,483.44

0.00 0.20%

12,550,000.00 693476BA0 PNC FUNDING CORPORATION SR FLTG RATE NTS           
QUARTERLY FLOATING 01/31/2014 

98.86 12,185,449.58 12,407,344.15
175.83

12,407,519.98

221,894.57 0.63%

3,000,000.00 69351CAB9 PNC FUNDING CORPORATION FRN 22/JUN/2011 
USD2000    
QUARTERLY FLOATING 06/22/2011 

100.13 3,000,000.00 3,003,858.00
1,991.27

3,005,849.27

3,858.00 0.15%

7,900,000.00 694308GU5 PACIFIC GAS & ELEC 0% BDS 11/OCT/2011 USD          
QUARTERLY FLOATING 10/11/2011 

99.96 7,930,055.65 7,897,077.00
4,069.76

7,901,146.76

(32,978.65) 0.40%

7,800,000.00 713448BF4 PEPSICO INC 5.15% SNR NT 15/MAY/2012 USD1000       
SEMI-ANN. 5.150% 05/15/2012 

105.43 7,799,054.97 8,223,376.20
86,554.14

8,309,930.34

424,321.23 0.42%

8,000,000.00 771196AX0 ROCHE HLDGS INC FRN 25/FEB/2011 USD1000'144A'      
QUARTERLY FLOATING 02/25/2011 

100.13 8,010,411.56 8,010,411.56
34,058.35

8,044,469.91

0.00 0.41%

20,000,000.00 794364D MARKET ST FNDG ZERO 06/MAY/2011                    
MONTHLY 0.000% 05/06/2011 

99.94 19,986,043.88 19,987,160.00
0.00

19,987,160.00

1,116.12 1.01%

3,450,000.00 842587CF2 SOUTHERN CO VAR 21/OCT/2011                        
QUARTERLY FLOATING 10/21/2011 

100.28 3,459,648.35 3,459,694.50
741.22

3,460,435.72

46.15 0.18%

10,000,000.00 87244EAC6 TIAA GLOBAL MARKETS 5.125% MTN 10/OCT/2012         
SEMI-ANN. 5.125% 10/10/2012 

106.76 9,989,708.02 10,676,460.00
160,508.24

10,836,968.24

686,751.98 0.55%

23,226,000.00 88166BAA8 TEVA PHARMACEUTICA FR SR NT 19/DEC/2011 
USD1000    
QUARTERLY FLOATING 12/19/2011 

100.34 23,307,270.08 23,304,062.59
0.00

23,304,062.59

(3,207.49) 1.18%

20,000,000.00 88319QM26 TEXTRON FINL CORP MTN BE VR                        
14/FEB/2008-14/FEB/2011                            

100.00 20,000,000.00 20,000,000.00
44,877.30

20,044,877.30

0.00 1.01%

1,450,000.00 92344SAS9 VERIZON WIRELESS CAPITAL/CELLCO PTN FRN            
QUARTERLY FLOATING 05/20/2011 

100.78 1,461,128.30 1,461,365.10
8,480.88

1,469,845.98

236.80 0.07%

20,000,000.00 92344SAT7 VERIZON WIRELESS CAPITAL/CELLCO PTN 3.75% 100.97 20,190,523.20 20,193,100.00 2,576.80 1.03%
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Category Long Description: FIXED INCOME - CORPORATE BONDS
BDS      
SEMI-ANN. 3.750% 05/20/2011 

151,461.03
20,344,561.03

20,000,000.00 931142CF8 WAL-MART STORES INC 5% BDS 05/APR/2012 
USD1000     
SEMI-ANN. 5.000% 04/05/2012 

104.71 19,983,374.18 20,942,020.00
326,923.08

21,268,943.08

958,645.82 1.08%

10,000,000.00 949748AF4 WELLS FARGO BANK NA 6.45% NTS 01/FEB/2011 
USD1000  
SEMI-ANN. 6.450% 02/01/2011 

100.00 10,000,000.00 10,000,000.00
322,500.00

10,322,500.00

0.00 0.52%

30,000,000.00 958153D CROWN POINT ZCP 03/MAY/2011                        
MONTHLY 0.000% 05/03/2011 

99.91 29,966,101.13 29,974,290.00
0.00

29,974,290.00

8,188.87 1.52%

30,000,000.00 958156D LEXINGTN PKR ZCP 03/MAY/2011                       
MONTHLY 0.000% 05/03/2011 

99.90 29,966,101.13 29,970,480.00
0.00

29,970,480.00

4,378.87 1.52%

1,550,000.00 98151GAH8 WORLD SAVINGS BK FSB FLTG RATE NTS 
22/MAR/2011     
QUARTERLY FLOATING 03/22/2011 

99.99 1,549,790.04 1,549,790.04
711.07

1,550,501.11

0.00 0.08%

TOTAL: FIXED 
INCOME - 
CORPORATE 
BONDS

469,070,968.69 469,113,239.67
472,844,688.26

2,261,852.73
475,106,540.99

3,731,448.59 24.04%

 

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
12,000,000.00 3128X9U65 FEDERAL HOME LN MTG CORP CALL STEP 

23/MAR/2015     
SEMI-ANN. FLOATING 03/23/2015 

100.13 12,002,437.50 12,016,080.00
43,425.40

12,059,505.40

13,642.50 0.61%

5,000,000.00 3128X9XR6 FEDERAL HOME LN MTG CORP 
CALL2.125%23/AUG/2013     
SEMI-ANN. 2.125% 08/23/2013 

100.09 5,003,646.61 5,004,375.00
46,773.10

5,051,148.10

728.39 0.26%

30,000,000.00 3128X9XU9 FEDERAL HOME LOAN MORTGAGE CORP 0.00% BDS          
QUARTERLY FLOATING 02/03/2012 

100.00 29,999,968.95 30,000,000.00
30,150.36

30,030,150.36

31.05 1.52%

5,000,000.00 31331J7M9 FEDERAL FARM CR BKS CONS BD 2.05% 21/JAN/2015      
SEMI-ANN. 2.050% 01/21/2015 

99.68 4,997,986.01 4,984,085.00
3,114.64

4,987,199.64

(13,901.01) 0.25%

10,000,000.00 31331JNR0 FEDERAL FARM CREDIT BANK 2.97% 18/MAY/2015         
SEMI-ANN. 2.970% 05/18/2015 

100.77 10,070,948.45 10,077,090.00
61,533.15

10,138,623.15

6,141.55 0.51%

13,800,000.00 3134G1DH4 FEDERAL HOME LN MTG CORP CALL STEP 
26/MAY/2015     
SEMI-ANN. FLOATING 05/26/2015 

100.62 13,860,444.08 13,885,463.40
51,082.86

13,936,546.26

25,019.32 0.71%

9,025,000.00 3136FMAU8 FED NATL MORT ASSC STP-UP NTS 04/MAR/2013 
USD1000  
SEMI-ANN. FLOATING 03/04/2013 

100.04 9,025,000.00 9,028,564.88
37,396.40

9,065,961.28

3,564.88 0.46%
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Institutional Accounting Detailed Net Asset Valuation

STATE OF ARIZONA - POOL 3 (STATE AGENCY DIVERSIFIED)
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
20,000,000.00 3136FP2S5 FEDERAL NATL MTG ASSN CALL STEP 18/JAN/2013        

SEMI-ANN. FLOATING 01/18/2013 
99.88 20,000,000.00 19,976,520.00

4,834.26
19,981,354.26

(23,480.00) 1.01%

35,000,000.00 31398A2L5 FEDERAL NATIONAL MORTGAGE ASSOC 1.25% NTS          
SEMI-ANN. 1.250% 08/16/2013 

100.02 35,007,500.00 35,008,680.00
200,913.08

35,209,593.08

1,180.00 1.78%

8,500,000.00 31398A4H2 FEDERAL NATIONAL MORTGAGE ASSOC 1.125% NTS         
SEMI-ANN. 1.125% 10/08/2013 

99.36 8,502,840.31 8,445,753.00
30,473.90

8,476,226.90

(57,087.31) 0.43%

20,000,000.00 31398A4J8 FEDERAL NATIONAL MORTGAGE ASSOC 0.5% NTS           
SEMI-ANN. FLOATING 10/07/2013 

99.96 20,000,000.00 19,992,220.00
32,142.94

20,024,362.94

(7,780.00) 1.01%

10,000,000.00 31398AS37 FANNIE MAE 1.30% 25/MAY/2012                       
SEMI-ANN. 1.300% 05/25/2012 

100.27 10,022,931.58 10,027,290.00
24,419.89

10,051,709.89

4,358.42 0.51%

35,000,000.00 31398AWQ1 FEDERAL NATIONAL MORTGAGE ASSOC 1.37500% 
SRN       
SEMI-ANN. 1.375% 04/28/2011 

100.28 35,097,140.87 35,097,140.87
126,530.67

35,223,671.54

0.00 1.78%

7,000,000.00 31771C4D4 FINANCING CORP 0% 07/SEP/2011 STRIP                
SEMI-ANN. 0.000% 09/07/2011 

99.57 6,895,550.41 6,969,564.00
0.00

6,969,564.00

74,013.59 0.35%

10,000,000.00 912828KH2 UNITED STATES TREAS NTS 0.875% 31/MAR/2011         
SEMI-ANN. 0.875% 03/31/2011 

100.09 10,009,159.07 10,009,159.07
29,807.69

10,038,966.76

0.00 0.51%

5,000,000.00 912828KL3 UNITED STATES TREAS NTS 0.875% 30/APR/2011         
SEMI-ANN. 0.875% 04/30/2011 

100.15 5,007,630.92 5,007,630.92
11,239.64

5,018,870.56

0.00 0.25%

10,000,000.00 912828LG3 UNITED STATES TREAS NTS 1% 31/JUL/2011             
SEMI-ANN. 1.000% 07/31/2011 

100.40 10,024,228.38 10,039,840.00
276.24

10,040,116.24

15,611.62 0.51%

TOTAL: FIXED 
INCOME - 
GOVERNMENT 
BONDS

245,325,000.00 245,527,413.14
245,569,456.14

734,114.22
246,303,570.36

42,043.00 12.46%

 

Category Long Description: FIXED INCOME - MORTGAGE BACKED SECURITIES
1,712,369.83 3128GVTY6 FHLMCGLD MORTPASS 5% 01/SEP/2017 E9 PN# 

E91467     
MONTHLY 5.000% 09/01/2017 

106.97 1,707,714.47 1,831,730.24
7,134.87

1,838,865.11

124,015.77 0.09%

1,578,791.98 31400HYD9 FNMA MORTPASS 5% 01/FEB/2018 CI PN# 688408         
MONTHLY 5.000% 02/01/2018 

107.19 1,583,593.00 1,692,295.14
6,578.30

1,698,873.44

108,702.14 0.09%

1,041,449.35 31401EBE8 FNMA MORTPASS 5% 01/JUN/2018 CI PN# 705737         
MONTHLY 5.000% 06/01/2018 

107.19 1,044,656.14 1,116,321.65
4,339.37

71,665.51 0.06%
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Institutional Accounting Detailed Net Asset Valuation

STATE OF ARIZONA - POOL 3 (STATE AGENCY DIVERSIFIED)
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 - MORTGAGE BACKED SECURITIES
1,120,661.02

TOTAL: FIXED 
INCOME - 
MORTGAGE 
BACKED 
SECURITIES

4,332,611.16 4,335,963.61
4,640,347.03

18,052.54
4,658,399.57

304,383.42 0.24%

 

Category Long Description: MISCELLANEOUS - CURRENCIES
16,933.41 CASH USD 

 
1.00 16,933.41 16,933.41

0.00
16,933.41

0.00 0.00%

TOTAL: 
MISCELLANEOUS 
- CURRENCIES

16,933.41 16,933.41
16,933.41

0.00
16,933.41

0.00 0.00%

 

Category Long Description: MISCELLANEOUS - OTHER
 EXPENSE INVESTMENT MGT FEE 

 
 (84,245.29) 0.00

(84,245.29)
(84,245.29)

 (0.00%)

TOTAL: 
MISCELLANEOUS 
- OTHER

 (84,245.29)
0.00

(84,245.29)
(84,245.29)

 (0.00%)

 

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT
10,000,000.00 06740MUW1 BARCLAYS BANK PLC CERTIFICATE OF DEPOSIT 

FIXED DTD 
 

100.00 10,000,000.00 10,000,000.00
1,575.00

10,001,575.00

0.00 0.51%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
CERTIFICATE OF 
DEPOSIT

10,000,000.00 10,000,000.00
10,000,000.00

1,575.00
10,001,575.00

0.00 0.51%

 

Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
30,000,000.00 06945MQ74 BARTON CAPITAL CORP. CORPORATE COMMERCIAL 

PAPER    
0.000% 03/07/2011 

99.98 29,992,633.39 29,992,633.39
0.00

29,992,633.39

0.00 1.52%

20,000,000.00 06945MRB4 BARTON CAPITAL CORP. CORPORATE COMMERCIAL 
PAPER    
0.000% 04/11/2011 

99.95 19,989,650.00 19,989,650.00
0.00

19,989,650.00

0.00 1.01%

31,100,000.00 12619URL7 CRC FUNDING LLC CORPORATE COMMERCIAL 
PAPER         
0.000% 04/20/2011 

99.94 31,080,903.65 31,080,903.65
0.00

31,080,903.65

0.00 1.57%

5,000,000.00 15963UQ74 CHARIOT FNDG LLC CORPORATE COMMERCIAL 
PAPER        

99.98 4,998,772.17 4,998,772.17 0.00 0.25%
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Institutional Accounting Detailed Net Asset Valuation

STATE OF ARIZONA - POOL 3 (STATE AGENCY DIVERSIFIED)
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% 03/07/2011 0.00

4,998,772.17

15,000,000.00 15963UQF6 CHARIOT FNDG LLC CORPORATE COMMERCIAL 
PAPER        
0.000% 03/15/2011 

99.97 14,995,449.93 14,995,449.93
0.00

14,995,449.93

0.00 0.76%

10,000,000.00 15963UQM1 CHARIOT FNDG LLC CORPORATE COMMERCIAL 
PAPER        
0.000% 03/21/2011 

99.97 9,996,533.27 9,996,533.27
0.00

9,996,533.27

0.00 0.51%

20,000,000.00 15963URR9 CHARIOT FNDG LLC CORPORATE COMMERCIAL 
PAPER        
0.000% 04/25/2011 

99.94 19,988,011.09 19,988,011.09
0.00

19,988,011.09

0.00 1.01%

30,000,000.00 17177MR53 CIESCO, LLC CORPORATE COMMERCIAL PAPER 
DISCOUNT    
0.000% 04/05/2011 

99.95 29,985,299.91 29,985,299.91
0.00

29,985,299.91

0.00 1.52%

30,000,000.00 2063C1P20 CONCORD MIN CPTL CO CORPORATE COMMERCIAL 
PAPER     
0.000% 02/02/2011 

100.00 29,999,733.34 29,999,733.34
0.00

29,999,733.34

0.00 1.52%

20,000,000.00 2063C1P38 CONCORD MIN CPTL CO CORPORATE COMMERCIAL 
PAPER     
0.000% 02/03/2011 

100.00 19,999,722.23 19,999,722.23
0.00

19,999,722.23

0.00 1.01%

30,000,000.00 25153KR41 DEUTSCHE BK FINL LLC CORPORATE COMMERCIAL 
PAPER    
0.000% 04/04/2011 

99.95 29,983,843.28 29,983,843.28
0.00

29,983,843.28

0.00 1.52%

20,000,000.00 25153KRR0 DEUTSCHE BK FINL DISC COML PAPER                   
0.000% 04/25/2011 

99.93 19,986,627.77 19,986,627.77
0.00

19,986,627.77

0.00 1.01%

25,000,000.00 3024A7Q11 FCAR OWNER TRUST CORPORATE COMMERCIAL 
PAPER        
0.000% 03/01/2011 

99.98 24,994,361.12 24,994,361.12
0.00

24,994,361.12

0.00 1.26%

25,000,000.00 3024A7Q78 FCAR OWNER TRUST CORPORATE COMMERCIAL 
PAPER        
0.000% 03/07/2011 

99.97 24,992,916.61 24,992,916.61
0.00

24,992,916.61

0.00 1.26%

18,515,000.00 30601WRJ0 FAIRWAY FINANCE CORP CORPORATE COMMERCIAL 
PAPER    
0.000% 04/18/2011 

99.94 18,504,446.44 18,504,446.44
0.00

18,504,446.44

0.00 0.94%

30,000,000.00 30603BPJ6 FALCON ASSET SC CO LLC CORPORATE 
COMMERCIAL PAPER  
0.000% 02/18/2011 

99.99 29,996,600.00 29,996,600.00
0.00

29,996,600.00

0.00 1.52%

20,000,000.00 30603BQ89 FALCON ASSET SC CO LLC CORPORATE 
COMMERCIAL PAPER  
0.000% 03/08/2011 

99.98 19,995,333.28 19,995,333.28
0.00

19,995,333.28

0.00 1.01%

8,000,000.00 38102KPF3 GOLDEN FUNDING CORP CORPORATE COMMERCIAL 
PAPER     

99.99 7,999,160.00 7,999,160.00
0.00

0.00 0.40%
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STATE OF ARIZONA - POOL 3 (STATE AGENCY DIVERSIFIED)
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% 02/15/2011 7,999,160.00

10,000,000.00 38102KQ13 GOLDEN FUNDING CORP CORPORATE COMMERCIAL 
PAPER     
0.000% 03/01/2011 

99.97 9,997,355.54 9,997,355.54
0.00

9,997,355.54

0.00 0.51%

50,000,000.00 38346MRR7 GOTHAM FDG CORP CORPORATE COMMERCIAL 
PAPER         
0.000% 04/25/2011 

99.94 49,967,722.24 49,967,722.24
0.00

49,967,722.24

0.00 2.53%

30,000,000.00 38362WP13 GOVCO, LLC. CORPORATE COMMERCIAL PAPER 
DISCOUNT    
0.000% 02/01/2011 

100.00 30,000,000.00 30,000,000.00
0.00

30,000,000.00

0.00 1.52%

20,000,000.00 38362WRT0 GOVCO, LLC ZCP 27/APR/2011                         
0.000% 04/27/2011 

99.93 19,986,305.55 19,986,305.55
0.00

19,986,305.55

0.00 1.01%

30,000,000.00 41068LPN0 HANNOVER FDG CO. LLC CORPORATE COMMERCIAL 
PAPER    
0.000% 02/22/2011 

99.97 29,992,125.00 29,992,125.00
0.00

29,992,125.00

0.00 1.52%

25,014,000.00 4820P3RC9 JUPITER SECT CO LLC CORPORATE COMMERCIAL 
PAPER     
0.000% 04/12/2011 

99.95 25,001,354.08 25,001,354.08
0.00

25,001,354.08

0.00 1.26%

25,000,000.00 4820P3RK1 JUPITER SECT CO LLC CORPORATE COMMERCIAL 
PAPER     
0.000% 04/19/2011 

99.94 24,986,097.25 24,986,097.25
0.00

24,986,097.25

0.00 1.26%

33,000,000.00 53127UP87 LIBERTY FUNDING LLC CORPORATE COMMERCIAL 
PAPER     
0.000% 02/08/2011 

100.00 32,998,460.00 32,998,460.00
0.00

32,998,460.00

0.00 1.67%

18,000,000.00 53127URS1 LIBERTY FUNDING LLC CORPORATE COMMERCIAL 
PAPER     
0.000% 04/26/2011 

99.93 17,988,240.00 17,988,240.00
0.00

17,988,240.00

0.00 0.91%

30,051,000.00 5705X5Q87 MARKET ST FNDG CORP CORPORATE COMMERCIAL 
PAPER     
0.000% 03/08/2011 

99.97 30,043,111.53 30,043,111.53
0.00

30,043,111.53

0.00 1.52%

30,000,000.00 67983URJ4 OLD LINE FUNDING LLC ZCP 18/APR/2011               
0.000% 04/18/2011 

99.95 29,983,533.38 29,983,533.38
0.00

29,983,533.38

0.00 1.52%

17,400,000.00 79540BPJ9 SALISBURY REC CO LLC CORPORATE COMMERCIAL 
PAPER    
0.000% 02/18/2011 

99.99 17,397,945.81 17,397,945.81
0.00

17,397,945.81

0.00 0.88%

30,000,000.00 82124MR85 SHEFFIELD RECEIVABLE CORPORATE COMMERCIAL 
PAPER    
0.000% 04/08/2011 

99.95 29,985,150.00 29,985,150.00
0.00

29,985,150.00

0.00 1.52%

30,000,000.00 85520MQH9 STARBIRD FDG. CORP. CORPORATE COMMERCIAL 
PAPER     
0.000% 03/17/2011 

99.96 29,989,366.74 29,989,366.74
0.00

29,989,366.74

0.00 1.52%
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STATE OF ARIZONA - POOL 3 (STATE AGENCY DIVERSIFIED)
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)
16,550,000.00 86888NR49 SURREY FUNDING CORP CORPORATE COMMERCIAL 

PAPER     
0.000% 04/04/2011 

99.95 16,541,655.08 16,541,655.08
0.00

16,541,655.08

0.00 0.84%

17,026,000.00 88602UPE4 THUNDER BAY FNDNG LLC. CORPORATE 
COMMERCIAL PAPER  
DISCOUNT DTD 15/DEC/2010 DUE 14/FEB/2011 .3%       

99.99 17,024,462.94 17,024,462.94
0.00

17,024,462.94

0.00 0.86%

5,000,000.00 96442MP17 WHITE POINT FDG INC. CORPORATE COMMERCIAL 
PAPER    
DISCOUNT DTD 25/JAN/2011 DUE 01/FEB/2011 .4%       

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

5,000,000.00

0.00 0.25%

30,000,000.00 96442MR15 WHITE POINT FDG INC. CORPORATE COMMERCIAL 
PAPER    
0.000% 04/01/2011 

99.92 29,975,416.76 29,975,416.76
0.00

29,975,416.76

0.00 1.52%

30,000,000.00 97342KR42 WINDMILL FUNDING CORP. ZCP 04/APR/2011             
0.000% 04/04/2011 

99.95 29,984,866.87 29,984,866.87
0.00

29,984,866.87

0.00 1.52%

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

864,656,000.00 864,323,166.25
864,323,166.25

0.00
864,323,166.25

0.00 43.73%

 

Category Long Description: 
0.00  Net Capital Payable 

 
0.00 (61,987,522.07) (61,987,522.07)

0.00
(61,987,522.07)

0.00 (3.14%)

0.00  Net Income Payable 
 

0.00 (1,868,985.55) 0.00
(1,868,985.55)
(1,868,985.55)

0.00 (0.09%)

0.00  Net Income Receivable 
 

0.00 1,015,879.43 0.00
1,015,879.43
1,015,879.43

0.00 0.05%

TOTAL: 0.00 (62,840,628.19)
(61,987,522.07)

(853,106.12)
(62,840,628.19)

0.00 (3.18%)

 

Grand Total 2,031,466,305.62 1,969,477,270.99
1,974,401,791.90

2,230,888.59
1,976,632,680.49

3,987,169.50 100.00%
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