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JPMorgan

Detailed Net Asset Valuation State Agency Div Pool 3
As of: 31-Aug-2009

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 Unrealized Gain/Loss Base % of Fund
Security Description 2 Accrued Income Base
Market Value + Accrued Income Base

Category Long Description: CASH EQUIVALENTS - MISCELLANEOUS

617,358,054.87 892995T50 ARIZONA TREASURY REPO 1.00 617,358,054.87 617,358,054.87 0.00 47.03%
2,915.30
617,360,970.17

617,358,054.87

CASH
EQUIVALENTS - 617,358,054.87 617,358,054.87 2,915.30 000  47.03%
HlEEEL LBl 617,360,970.17

Category Long Description: CASH EQUIVALENTS - STIF

0.00 928989383 JP MORGAN U S GOVT AGENCY SHARES 100.00 0.00 0.00 0.00 0.00%
MONTHLY VARIABLE 12/31/2049 3.94
3.94

CASH SHoD
EQUIVALENTS - 0.00 0.00 3.94 0.00  0.00%
STIF 3.94

Category Long Description: FIXED INCOME - ASSET BACK

10,000,000.00 02582JEX4 AMERICAN EXPRESS CR ACCOUNT 99.70 10,000,000.00 9,970,117.00 (29,883.00) 0.76%
MASTER FRN 15/AUG/2013 3.011.72
MONTHLY FLOATING 08/15/2013 9.973.128.72
15,000,000.00 05522RBL1 BANK OF AMERICA CREDIT CARD TRUST 99.93 15,000,000.00 14,989,887.00 (10,113.00) 1.14%
2007-A13 A13 VAR 3,080.07
16/APR/2012 14,992,967.07
20,000,000.00 36159LAX4 GE DEALER FLOORPLAN MASTER NOTE 99.83 19,866,954.38 19,965,776.00 98,821.62 1.52%
TRUST 2006-4 A 1,883.33
VARIABLE 20/0CT/2011 19,967,659.33
10,000,000.00 36159LBD7 GE DEALER FLOORPLAN MASTER NOTE 98.54 10,000,000.00 9,853,811.00 (146,189.00) 0.75%
TRUST 2007-2 A 941.66
MONTHLY FLOATING 07/20/2012 9.854.752.66
3,411,307.52 41283XAG4 HARLEY-DAVIDSON MOTORCYCLE 100.06 3,411,307.52 3,413,507.81 2,200.29 0.26%
TRUST 2008-1 A-2 2,398.58
VARIABLE 15/NOV/2011 3.415,906.39
FIXED 58,193,098.81
INCOME - ASSET 58,411,307.52 58,278,261.90 11,315.36 (85,163.09) 4.43%
BACK 58,204,414.17

Category Long Description: FIXED INCOME - CMO/REMIC

1,605,033.36 31392GPK5 FNMA REMIC 2002-89 CA 0.000% 101.27 1,603,429.14 1,625,385.66 21,956.52 0.12%
25/APR/2016 6,687.64
MONTHLY 5.000% 04/25/2016 1,632,073.30
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Quantity Security ID  Security Description Market Price Cost Base Market Value Base Unrealized Gain/Loss Base % of Fund
Security Description 2 Accrued Income Base
Market Value + Accrued Income Base
Category Long Description: FIXED INCOME - CMO/REMIC
386,585.32 31392HTR4 FANNIE MAE 2003-1 PT 5.500% 100.08 383,482.95 386,894.70 3,411.75 0.03%
25/APR/2028 1771.85
388,666.55
2,686,236.93 31392XB98 FHLMC REMIC 2513 CL PD 6% 103.42 2,709,086.58 2,778,148.14 69,061.56 0.21%
MONTHLY 6.000% 02/15/2032 13,431.18
2,791,579.32
1,493,986.97 31393BFL4 FANNIE MAE 2003-33 AD 3.500% 100.58 1,485,892.02 1,502,639.54 16,747.52 0.11%
25/MAR/2033 4,357.46
MONTHLY 3.500% 03/25/2033 1,506,997.00
1,465,172.02 31393KYD1 FHLMC REMIC SERIES 2574 HQ 4.50% 102.66 1,459,078.18 1,504,125.38 45,047.20 0.12%
15/NOV/2016 5 494.40
MONTHLY 4.500% 11/15/2016 1,509,619.78
606,224.89 31394EFZ6 FANNIE MAE 2005-63 PA 5.500% 100.79 606,224.89 610,985.45 4,760.56 0.05%
613,763.98
65,789.12 31395HTQ3 FEDERAL HOME LOAN MORTGAGE CORP 100.00 65,801.84 65,787.55 (14.29) 0.01%
5.5% BDS 30153
15/DEC/2024 USD1000'QA' 66.089.08
666,661.03 31395JSK3 FREDDIE MAC 2890 PA-MAC 5.000% 100.62 666,159.46 670,761.26 4,601.80 0.05%
15/SEP/2024 2,777.75
673,539.01
1,552,486.90 31395L3Y5 FREDDIE MAC 2918 ME 5.000% 102.15 1,550,105.82 1,585,859.00 35,753.18 0.12%
15/0CT/2025 6.468.70
MONTHLY 5.000% 10/15/2025 1,592,327.70
1,335,933.12 31395TKK9 FREDDIE MAC 2957 KA-MAC 5.000% 101.31 1,333,502.08 1,353,389.49 19,887.41 0.10%
15/0CT/2024 5566.39
MONTHLY 5.000% 10/15/2024 1,358,955.88
9.04 36228FPS9 GS MORTGAGE SECURITIES CORP. 99.34 0.00 8.98 8.98 0.00%
2003-3F 0.06
MONTHLY 8.500% 04/25/2033 9.04
621,128.70 38373vD64 GINNIE MAE 2002-70 CD-MX 4.250% 102.72 622,288.09 638,052.03 15,763.94 0.05%
20/AUG/2032 2,199.83
MONTHLY 4.250% 08/20/2032 640,251.86
FIXED 12,722,037.18
INCOME - 12,485,247.40 12,485,051.05 51,835.32 236,986.13 0.97%
CMO/REMIC 12,773,872.50
Category Long Description: FIXED INCOME - CORPORATE BONDS
10,000,000.00 02666QZB2 AMER HONDA FIN CORP MTN BE144A VR 99.73 9,985,709.31 9,973,150.00 (12,559.31) 0.76%
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Quantity Security ID  Security Description

Security Description 2

Market Price

Cost Base

Market Value Base Unrealized Gain/Loss Base % of Fund

Accrued Income Base
Market Value + Accrued Income Base

Category Long Description: FIXED INCOME - CORPORATE BONDS

15,000,000.00

13,000,000.00

12,000,000.00

14,000,000.00

50,000,000.00

17,500,000.00

12,416,000.00

13,061,000.00

10,250,000.00

32,700,000.00

20,000,000.00

10,000,000.00

10,000,000.00

060505DC5

06406HBB4

06406HBC2

06406HBH1

172967EG2

200340AM9

25468PCF1

31771CR64

362311AF9

36962G2H6

36962G2M5

38141EJV2

38141EKAG

09/FEB/2007-09/FEB/2010

BANK OF AMERICA CORP FRN
21/MAY/2010 USD5000

BANK OF NEW YORK CO INC 5% BDS
23/MAR/2012 USD1000

SEMI-ANN. 5.000% 03/23/2012

BANK OF NY COMPNY INC. VAR
23/MAR/2012

QUARTERLY FLOATING 03/23/2012

BANK NEW YORK MTN BK ENT VR
05/FEB/2008-05/FEB/2010

CITIGROUP INC VAR 13/AUG/2010
QUARTERLY FLOATING 08/13/2010

COMERICA INC FRN 27/JUL/2010
USD1000

QUARTERLY FLOATING 07/27/2010

WALT DISNEY CO. FR MTN 16/JUL/2010
USD1000

QUARTERLY FLOATING 07/16/2010

FINANCING CORP CPN FICO STRIPS 12
BD18 06/DEC/2011

SEMI-ANN. 0.000% 12/06/2011

GTE CALIFORNIA INC 6.7% NTS
01/SEP/2009 USD1000

GENERAL ELECTRIC CAPITAL CORP
FLTG RATE NTS

12/MAR/2010 USD1000

GENERAL ELECTRIC CAPITAL CORP
FLTG RATE NTS

QUARTERLY FLOATING 04/10/2012

GOLDMAN SACHS GROUP INC 2.99%
MTN 07/0CT/2011

QUARTERLY FLOATING 10/07/2011

GOLDMAN SACHS GROUP INC FLTG MTN
02/MAR/2010

99.48

106.51

97.44

100.20

97.99

99.90

100.12

95.35

100.00

99.98

95.21

98.78

99.70

15,000,000.00

12,986,907.80

12,000,000.00

14,000,000.00

49,488,851.60

17,480,672.89

12,387,860.86

12,297,641.35

10,250,000.00

32,700,000.00

19,898,026.52

9,989,980.35

9,990,608.17

3,143.43
9,976,293.43

14,922,420.00
1,756.27
14,924,176.27

13,846,937.00
285,968.59
14,132,905.59

11,692,320.00
16,610.50
11,708,930.50

14,027,762.00
9,154.74
14,036,916.74

48,996,600.00
15,948.89
49,012,548.89

17,482,062.50
11,790.64
17,493,853.14

12,431,395.84
9,452.43
12,440,848.27

12,454,120.64
0.00
12,454,120.64

10,250,000.00
343,375.00
10,593,375.00

32,692,021.20
49,203.31
32,741,224.51

19,042,280.00
18,991.70
19,061,271.70
9,878,180.00
14,913.86
9,893,093.86

9,969,800.00
21,644.08

(77,580.00) 1.14%
860,029.20 1.08%
(307,680.00) 0.89%
27,762.00 1.07%
(492,251.60) 3.73%
1,389.61 1.33%
43,534.98 0.95%
156,479.29 0.95%
0.00 0.81%
(7,978.80) 2.49%
(855,746.52) 1.45%
(111,800.35) 0.75%
(20,808.17) 0.76%
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Quantity Security ID  Security Description

Security Description 2

Market Price

Cost Base Market Value Base Unrealized Gain/Loss Base % of Fund
Accrued Income Base
Market Value + Accrued Income Base

Category Long Description: FIXED INCOME - CORPORATE BONDS

6,000,000.00

10,000,000.00

11,000,000.00

30,000,000.00

5,000,000.00

25,975,000.00

7,514.15

5,000,000.00

3,000,000.00

7,800,000.00

20,000,000.00

10,000,000.00

9,500,000.00

41659EFK8

44924EAB6

459200DU2

46623ECW7

481247AD6

59018YE72

60899KWS8

61757UAF7

69351CAB9

713448BF4

86787ARQ0

87244EAC6

88319QL84

QUARTERLY FLOATING 03/02/2010

HARTFORD LIFE GLOBAL FDG TRS VR
QUARTERLY FLOATING 01/17/2012

IBM INTERNATIONAL GROUP CAPITAL
LLC 5.05% BDS

SEMI-ANN. 5.050% 10/22/2012

INTERNATIONAL BUS MACH CORP 4.95%
SNR NTS

SEMI-ANN. 4.950% 03/22/2011

JP MORGAN CHASE & CO VAR
07/MAY/2010

QUARTERLY FLOATING 05/07/2010

JPMORGAN CHASE & CO 2.625% NTS
01/DEC/2010 USD1000

SEMI-ANN. 2.625% 12/01/2010

MERRILL LYNCH & CO INC FLTG RATE
NTS 05/JUN/2012

QUARTERLY FLOATING 06/05/2012

MOHAVE COUNTY - JCB
ANNUAL 7.000% 12/31/2049

MORGAN STANLEY 2% BDS 22/SEP/2011
USD100000

SEMI-ANN. 2.000% 09/22/2011

PNC FUNDING CORPORATION FRN
22/JUN/2011 USD2000

QUARTERLY FLOATING 06/22/2011

PEPSICO INC 5.15% SNR NT 15/MAY/2012
USD1000

SEMI-ANN. 5.150% 05/15/2012
SUNTRUST BANK VAR 06/NOV/2009

TIAA GLOBAL MARKETS 5.125% MTN
10/0CT/2012

SEMI-ANN. 5.125% 10/10/2012

TEXTRON FINANCIAL CORP 5.125% MTN
01/NOV/2010

SEMI-ANN. 5.125% 11/01/2010

91.15

108.93

105.72

100.05

102.21

93.12

100.00

101.63

100.52

108.61

100.00

108.35

97.56

9,991,444.08

5,997,419.74 5,468,742.00 (528,677.74) 0.42%
4,875.03
5,473,617.03

9,995,040.09 10,892,810.00 897,769.91 0.84%
181,951.97
11,074,761.97

10,995,261.59 11,629,574.00 634,312.41 0.90%
241,044.74
11,870,618.74

30,000,000.00 30,014,370.00 14,370.00 2.29%
10,586.03
30,024,956.03

5,057,176.74 5,110,640.00 53,463.26 0.39%
32,991.80
5,143,631.80

25,932,374.57 24,187,192.70 (1,745,181.87) 1.85%
55,042.06
24,242,234.76

7,514.15 7,514.15 0.00 0.00%
3,007.86
10,522.01

4,996,671.22 5,081,395.00 84,723.78 0.39%
44,269.01
5,125,664.01

3,000,000.00 3,015,528.00 15,528.00 0.23%
5,258.44
3,020,786.44

7,798,012.79 8,471,502.00 673,489.21 0.65%
118,656.92
8,590,158.92

20,000,507.87 20,000,507.87 0.00 1.52%
4,559.10
20,005,066.97

9,981,067.78 10,834,940.00 853,872.22 0.84%
201,570.38
11,036,510.38

9,496,336.35 9,268,209.50 (228,126.85) 0.72%
162,356.22
9,430,565.72
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Quantity Security ID  Security Description
Security Description 2

Market Price

Cost Base Market Value Base Unrealized Gain/Loss Base % of Fund
Accrued Income Base
Market Value + Accrued Income Base

Category Long Description: FIXED INCOME - CORPORATE BONDS

24,500,000.00 88319QM26 TEXTRON FINL CORP MTN BE VR
QUARTERLY FLOATING 02/14/2011

122,162,780.02 919050B ARIZONA WARRANT NOTE 1.15%
31/DEC/2049

20,000,000.00 931142CF8 WAL-MART STORES INC 5% BDS
05/APR/2012 USD1000

SEMI-ANN. 5.000% 04/05/2012

4,325,000.00 949746NF4 WELLS FARGO & CO FRN 23/MAR/2010
USD1000

QUARTERLY FLOATING 03/23/2010

15,000,000.00 94974BEK2 WELLS FARGO & CO FRN SNR MTN
20/AUG/2010 USD1000

QUARTERLY FLOATING 08/20/2010

INCOMEFIXED
CORPORATE 569,197,294.17
BONDS

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
7,000,000.00 31771C4D4 FINANCING CORP CPN FICO STRIPS 15
BD19 07/SEP/2011
SEMI-ANN. 0.000% 09/07/2011

40,000,000.00 9128275Z1 US TREAS NTS 06.500% 15/FEB/2010
SEMI-ANN. 6.500% 02/15/2010

20,000,000.00 912828JF8 UNITED STATES OF AMER TREAS BONDS
2.75% BDS

SEMI-ANN. 2.750% 07/31/2010
FIXED
INCOME

GOVERNMENT 67,000,000.00
BONDS

Category Long Description: FIXED INCOME - MORTGAGE BACKED SECURITIES

2,618,202.15 3128GVTY6 FHLMCGLD MORTPASS 5% 01/SEP/2017
E9 PN# E91467

MONTHLY 5.000% 09/01/2017
2,657,844.43 31400HYD9 EQMGSMORTPASS 5% 01/FEB/2018 CI PN#

91.19

100.00

108.31

99.87

99.79

95.95

102.82

102.13

105.69

105.78

24,500,000.00 22,340,741.50 (2,159,258.50) 1.70%
14,696.19
22,355,437.69

122,162,780.02 122,162,780.02 0.00 9.31%
3,915.90
122,166,695.92

19,963,301.68 21,661,540.00 1,698,238.32 1.68%
407,042.88
22,068,582.88

4,292,452.31 4,319,399.13 26,946.82 0.33%
5,650.31
4,325,049.44

14,787,019.35 14,969,175.00 182,155.65 1.14%
3,225.01
14,972,400.01

567,095,610.05
567,419,195.10 2,302,653.29 (323,585.05) 43.38%
569,398,263.34

6,647,361.07 6,716,682.00 69,320.93 0.51%
0.00
6,716,682.00

41,128,299.60 41,126,560.00 (1,739.60) 3.14%
120,108.70
41,246,668.70

20,418,843.93 20,426,560.00 7,716.07 1.56%
47,826.09
20,474,386.09

68,269,802.00
68,194,504.60 167,934.79 75,297.40 5.21%
68,437,736.79

2,609,771.62 2,767,194.22 157,422.60 0.21%
10,909.18
2,778,103.40

2,667,414.68 2,811,584.12 144,169.44 0.22%
11,074.35
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Quantity Security ID  Security Description
Security Description 2

Market Price Cost Base Market Value Base Unrealized Gain/Loss Base % of Fund

Accrued Income Base
Market Value + Accrued Income Base

Category Long Description: FIXED INCOME - MORTGAGE BACKED SECURITIES
MONTHLY 5.000% 02/01/2018

1,544,948.30 31401EBES $g¥§7MORTPASS 5% 01/JUN/2018 CI PN#

MONTHLY 5.000% 06/01/2018

FIXED
INCOME -
MORTGAGE 6,820,994.88
BACKED
SECURITIES

Category Long Description: MISCELLANEOUS - CURRENCIES
(20,623,653.65) CASH usD

MISCELLANEOUS (20,623,653.65)
- CURRENCIES

Category Long Description: MISCELLANEOUS - OTHER
EXPENSE  INVESTMENT MGT FEE

EXPENSE MANAGEMENT FEES

MISCELLANEOUS
- OTHER

2,822,658.47

105.78 1,550,592.88 1,634,313.90 83,721.02 0.12%

6,437.28
1,640,751.18

7,213,092.24
6,827,779.18 28,420.81 385,313.06 0.55%
7,241,513.05

1.00  (20,623,653.65) (20,623,653.65) 0.00 (1.57%)
0.00
(20,623,653.65)

(20,623,653.65)
(20,623,653.65) 0.00 0.00 (1.57%)
(20,623,653.65)

(105,549.66) 0.00 (0.01%)
(105,549.66)
(105,549.66)

(20,010.59) 0.00 (0.00%)
(20,010.59)
(20,010.59)

0.00
(125,560.25) (125,560.25) (0.01%)
(125,560.25)

Grand Total 1,310,649,245.19

1,310,228,041.50
1,309,813,632.80 2,439,518.56 288,848.45  100.00%
1,312,667,560.06
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