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JPMorgan . .
Detailed Net Asset Valuation LGIP Pool 5
As of: 30-Sep-2009

Institutional Accounting Detailed Net Asset Valuation

STATE OF ARIZONA - POOL 5 (LGIP)

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

255,000,000.00 892995T50 ARIZONA TREASURY REPO 1.00 255,000,000.00 255,000,000.00 0.00 16.18%
212.50
255,000,212.50

255,000,000.00

CASH
EQUIVALENTS - 255,000,000.00 255,000,000.00 212.50 0.00 16.18%
MISCELLANEOUS 255,000,212.50

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%
306.22
306.22

CASH oL
EQUIVALENTS - 0.00 0.00 306.22 0.00 0.00%
STIF 306.22

Category Long Description: FIXED INCOME - CORPORATE BONDS

22,470,000.00 00206RAC6 AT&T INC FRN 05/FEB/2010 USD1000 100.08 22,450,591.23 22,487,122.14 36,530.91 1.43%
QUARTERLY FLOATING 02/05/2010 20,346.12
22,507,468.26

2,500,000.00 02580EBS1 AMERICAN EXPRESS BK FSB MTN VR 99.11 2,494,626.76 2,477,665.00 (16,961.76) 0.16%
26/APR/2007-26/APR/2010 63.80
2,477,728.80

10,000,000.00 02580ECJ0  AMERICAN EXPRESS BK FSB MTN VR 100.00 10,000,000.00 10,000,000.00 0.00 0.63%
26/0CT/2007-26/0CT/2009 480.21
10,000,480.21

10,000,000.00 060505DG6 BANK OF AMERICA CORP FRN 99.86 10,000,000.00 9,986,340.00 (13,660.00) 0.63%
13/AUG/2010 USD5000 8.498 51
QUARTERLY FLOATING 08/13/2010 0.994 838 51

13,000,000.00 06406HBF5 BANK NEW YORK MTN BK ENT VR 100.00 13,000,000.00 13,000,000.00 0.00 0.83%
07/DEC/2007-07/DEC/2009 5,518.05
13,005,518.05

5,000,000.00 14912L3V1 CATERPILLAR FINL SVCS MTNS BE VR 100.24 5,000,000.00 5,011,980.00 11,980.00 0.32%
QUARTERLY FLOATING 05/07/2010 7,395.44
5,019,375.44

10,000,000.00 24422EQL6  JOHN DEERE CAPITAL CORP FLTG RATE 100.00 10,000,000.00 10,000,000.00 0.00 0.64%
NTS 16/0CT/2009 17.178.08
UsSD1000 10,017,178.08

15,000,000.00 25468PCF1  WALT DISNEY CO. FR MTN 16/JUL/2010 99.96 14,982,001.34 14,994,015.00 12,013.66 0.95%
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QUARTERLY FLOATING 07/16/2010 15,012,723.81
21,370,000.00 36962G2H6 GENERAL ELECTRIC CAPITAL CORP 99.99 21,370,000.00 21,368,525.47 (1,474.53) 1.36%
FLTG RATE NTS 3.327.05
12/MAR/2010 USD1000 21371.852.52
10,000,000.00 36962G2M5 GENERAL ELECTRIC CAPITAL CORP 96.33 10,000,000.00 9,633,220.00 (366,780.00) 0.61%
FLTG RATE NTS 14,870.86
QUARTERLY FLOATING 04/10/2012 0.648.090.86
21,500,000.00 36962GY81 GENERAL ELECTRIC CAPITAL CORP 99.99 21,497,610.38 21,497,610.38 0.00 1.37%
TR759 FLTG RATE NTS 21.038.66
26/0CT/2009 USD1000 21 518.649.04
4,800,000.00 38141EKVO0 GOLDMAN SACHS GRP INC MTN BE VR 99.93 4,796,863.01 4,796,863.01 0.00 0.30%
26/DEC/2006-23/DEC/2009 394.01
4,797,257.02
10,000,000.00 38141ELE7 GOLDMAN SACHS GROUP INC 0% MTN 100.00 10,000,000.00 10,000,000.00 0.00 0.63%
28/JUN/2010 USD1000 319.28
10,000,319.28
40,000,000.00 46623ECW7 JP MORGAN CHASE & CO VAR 100.03 40,000,000.00 40,013,560.00 13,560.00 2.54%
07/MAY/2010 31.052.34
QUARTERLY FLOATING 05/07/2010 40.044.612.34
14,750,000.00 59018YE72 MERRILL LYNCH & CO INC FLTG RATE 96.14 14,708,242.21 14,181,358.00 (526,884.21) 0.90%
NTS 05/JUN/2012 5130.04
QUARTERLY FLOATING 06/05/2012 14.186.488.04
10,000,000.00 949746NZ0 WELLS FARGO & CO NEW FLTG RATE 100.17 10,000,000.00 10,017,170.00 17,170.00 0.64%
UsD1000 10,033,636.69
A S 219,465,429.00
CORPORATE 220,390,000.00 220,299,934.93 170,787.95 (834,505.93) 13.94%
BONDS 219,636,216.95
Category Long Description: FIXED INCOME - GOVERNMENT BONDS
10,000,000.00 3128X7D35 FEDERAL HOME LN MTG CORP VAR RT 99.97 9,996,993.73 9,996,993.73 0.00 0.63%
16/DEC/2009 567.71
9,997,561.44
10,000,000.00 3128X7ZS6 FEDERAL HOME LN MTG CORP VAR RT 99.97 9,997,383.09 9,997,383.09 0.00 0.63%
9,998,489.03
30,000,000.00 31331GFF1 FEDERAL FARM CR BKS GLOBAL CONS 100.26 30,076,821.88 30,076,821.88 0.00 1.92%
BD 1.75% 175,394.97

01/DEC/2009

30,252,216.85
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7,800,000.00 31331S4X8 FEDERAL FARM CR BKS CONS SYSTE 99.94 7,801,355.05 7,795,398.00 (5,957.05) 0.49%
CONS BD FLT 10 1,113.11
MONTHLY FLOATING 09/01/2010 7.796,511.11

22,000,000.00 31331SG64 FEDERAL FARM CR BKS CONS SYSTE 99.97 22,002,912.57 21,993,158.00 (9,754.57) 1.40%
CONS BD FLT 10 914.38
MONTHLY FLOATING 06/22/2010 21,994,072.38

35,000,000.00 31331XQN5 FEDERAL FARM CR BKS CONS CONS BD 99.48 34,995,802.49 34,819,225.00 (176,577.49) 2.21%
FLT 12 1,192.18
MONTHLY FLOATING 02/22/2012 34.820,417.18

10,000,000.00 31331Y7D6 EETDE(I)?AL FARM CR BKS CONS CONS BD 100.02 10,001,946.87 10,001,940.00 (6.87) 0.63%
393.75
MONTHLY FLOATING 03/25/2010 10,002,333.75

11,400,000.00 3133XCUR2 FEDERAL HOME LOAN BANKS 4.5% MTG 103.67 11,601,704.62 11,818,653.60 216,948.98 0.75%
BDS 10/SEP/2010 29,759.67
SEMI-ANN. 4.500% 09/10/2010 11,848,413.27

15,000,000.00 3133XNDG1 FEDERAL HOME LN BKS CONS BD FLT 09 100.00 15,000,000.00 15,000,000.00 0.00 0.95%
20/NOV/2009 4,287.53
15,004,287.53

9,340,000.00 3133XPNX8 FEDERAL HOME LOAN BANKS 2.625% 101.04 9,346,685.68 9,437,117.32 90,431.64 0.60%
BDS 12/MAR/2010 12,868.30
USD10000 SER'Z4-9010 9,449,985.62

25,000,000.00 3133XS4Q8 FEDERAL HOME LOAN BANKS CONS BD 100.05 25,011,472.40 25,011,472.40 0.00 1.59%
FLT 09 02/DEC/2009 5,900.70
25,017,373.10

10,000,000.00 3133XSML9 FEDERAL HOME LOAN BANKS CONS BD 100.07 10,006,778.80 10,006,778.80 0.00 0.64%
FLT 09 18/NOV/2009 6,771.12
10,013,549.92

25,000,000.00 3133XTL53 FEDERAL HOME LOAN BANKS CONS BD 100.01 25,001,555.51 25,001,555.51 0.00 1.59%
0.45% 24/NOV/2009 49,062.50
25,050,618.01

50,000,000.00 3133XTLZ7 FEDERAL HOME LOAN BANKS CONS BD 99.88 50,000,000.00 49,942,150.00 (57,850.00) 3.17%
FLT 10 29/APR/2010 6,311.04
QUARTERLY FLOATING 04/29/2010 49.948 461.04

5,000,000.00 3133XTYT7 FEDERAL HOME LOAN BANKS CONS BD 100.10 5,003,025.98 5,004,760.00 1,734.02 0.32%
0.54% 22/JUN/2010 7,453.36
SEMI-ANN. 0.540% 06/22/2010 5,012,213.36

5,000,000.00 3136F6JX8 FEDERAL NATL MTG ASSN MTN CALL 100.17 5,008,350.61 5,008,350.61 0.00 0.32%
4%16/NOV/2009 74,898.10
5,083,248.71

0.00 CONVBOND CONVERSION BOND 0.00 0.00 0.00 0.00 0.00%
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ANNUAL 0.000% 12/31/2000 0.39
0.39
INCOMEF|XED 280,911,757.94
L A 280,540,000.00 280,852,789.28 377,994.75 58,068.66  17.85%
BONDS 281,289,752.69

Category Long Description: MISCELLANEOUS - CURRENCIES

75.02 CASH USD 1.00 75.02 75.02 0.00 0.00%
0.00
75.02

75.02

MISCELLANEOUS 75.02 75.02 0.00 0.00 0.00%
- CURRENCIES 75.02

Category Long Description: MISCELLANEOUS - OTHER

EXPENSE  INVESTMENT MGT FEE (230,772.96) 0.00 (0.01%)
(230,772.96)
(230,772.96)

EXPENSE  MANAGEMENT FEES (21,123.78) 0.00 (0.00%)
(21,123.78)
(21,123.78)

0.00
MISCELLANEOUS (251,896.74) (251,896.74) (0.02%)
- OTHER (251,896.74)

Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)

50,000,000.00 36161CXL1 GE CAPITAL CORP FDIC 99.99 49,992,611.19 49,992,611.19 0.00 3.17%
0.00
49,992,611.19
SHORT
TERM
INVESTMENTS - 49,992,611.19
COMME(RCIAL 50,000,000.00 49,992,611.19 0.00 0.00 3.17%
PAPER
INTEREST 49,992,611.19
BEARING)

Category Long Description: SHORT TERM INVESTMENTS - DISCOUNTED NOTES

45,000,000.00 313385MX1 FEDL HOME LOAN BK ZCP 13/0CT/2009 99.98 44,993,250.00 44,993,250.00 0.00 2.85%
0.00
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44,993,250.00
50,000,000.00 313385NA0 FEDL HOME LOAN BK CONS DISC NT 99.99 49,996,666.63 49,996,666.63 0.00 3.17%
MATURES 16/0CT/2009 0.00
49,996,666.63
49,925,000.00 313385NE2 FEDL HOME LOAN BK CONS DISC NT 99.98 49,915,777.69 49,915,777.69 0.00 3.17%
ZCP 20/0CT/2009 0.00
49,915,777.69
10,000,000.00 313385PD2 FEDERAL HOME LOAN BANKS 0% DISC 99.98 9,997,783.44 9,997,783.44 0.00 0.63%
NTS 12/NOV/2009 0.00
0.000% 11/12/2009 9997 783.44
35,000,000.00 313385PZ3 FED HOME LOAN DISCOUNT NOTES 0% 99.89 34,962,367.02 34,962,367.02 0.00 2.22%
NTS 02/DEC/2009 0.00
0.000% 12/02/2009 34.962.367.02
15,900,000.00 313397NE7 FREDDIE MAC DISCOUNT NT ZCP 99.99 15,898,573.39 15,898,573.39 0.00 1.01%
20/0CT/2009 0.00
15,898,573.39
25,000,000.00 313397QE4 FEDL HOME LN MTG CORP ZCP 99.87 24,967,205.33 24,967,205.33 0.00 1.58%
07/DEC/2009 0.00
24,967,205.33
25,000,000.00 313397QF1 FEDL HOME LN MTG CORP DISC NT 99.95 24,986,768.99 24,986,768.99 0.00 1.59%
MATURES 08/DEC/2009 0.00
0.000% 12/08/2009 24.986.768.99
25,000,000.00 313397QG9 FEDL HOME LN MTG CORP DISC NT 99.95 24,986,585.80 24,986,585.80 0.00 1.59%
MATURES 09/DEC/2009 0.00
24,986,585.80
15,000,000.00 313397QM6 FEDL HOME LN MTG CORP ZCP 99.94 14,991,075.90 14,991,075.90 0.00 0.95%
14/DEC/2009 0.00
14,991,075.90
50,000,000.00 313589PA5 FEDERAL NATL MTG ASSN DISC NT 99.98 49,989,166.77 49,989,166.77 0.00 3.17%
MATURES 09/NOV/2009 0.00
49,989,166.77
50,000,000.00 313589QQ9 FEDERAL NATL MTG ASSN DISC NT 99.96 49,982,212.66 49,982,212.66 0.00 3.17%
MATURES 17/DEC/2009 0.00
Ty SHORT 395,667,433.62
INVESTMENTS - 395,825,000.00 395,667,433.62 0.00 0.00 25.11%
BIC?'I(':EOSUNTED 395,667,433.62

Category Long Description: SHORT TERM INVESTMENTS - MISCELLANEOUS
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Category Long Description: SHORT TERM INVESTMENTS - MISCELLANEOUS

300,000,000.00 766553D FDIC-CITIBANK NOW ACCOUNT 0.40% 100.00 300,000,000.00 300,000,000.00 0.00 19.04%
15/DEC/2009
50,000.00
300,050,000.00
50,000,000.00 925257D FDIC-CITIBANK NOW 9/18 ACCOUNT 100.00 50,000,000.00 50,000,000.00 0.00 3.17%
7,222.22
50,007,222.22

TERM SHORT 350,000,000.00
INVESTMENTS - 350,000,000.00 350,000,000.00 57,222.22 0.00 22.21%

MISCELLANEOUS 350,057,222.22

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS

25,000,000.00 912795S44  UNITED STATES TREAS BILLS DT 99.99 24,997,447.98 24,997,447.98 0.00 1.59%
23/0CT/2008-22/0CT/2009 0.00
24,997,447.98
TERM SHORT 24,997,447.98
INVESTMENTS - 25,000,000.00 24,997,447.98 0.00 0.00 1.59%
TREASURY BILLS 24,997,447.98

Category Long Description:

0.00 Net Income Payable 0.00 (387,183.93) 0.00 0.00 (0.02%)
(387,183.93)
(387,183.93)

0.00
0.00 (387,183.93) (387,183.93) 0.00 (0.029%)
(387,183.93)

1,576,034,754.75
Grand Total 1,576,755,075.02 1,576,171,211.35 (32,557.03) (775,537.27)  100.00%
1,576,002,197.72
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