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JPMorgan j .
Detailed Net Asset Valuation LGIP Pool 5
As of: 31-Oct-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
272,254,532.18 892995T50 ARIZONA TREASURY REPO 1.00 272,254,532.18 272,254,532.18 0.00 17.15%
907.52
272,255,439.70

272,254,532.18

CASH
EQUIVALENTS - 272,254,532.18 272,254,532.18 907.52 0.00 17.15%
MISSELLANECUS 272,255,439.70

Category Long Description: CASH EQUIVALENTS - STIF
23,670.80 928989383 JP MORGAN U S GOVT AGENCY SHARES 100.00 23,670.80 23,670.80 0.00 0.00%
0.13
23,670.93
23,670.80

CASH
EQUIVALENTS - 23,670.80 23,670.80 0.13 0.00 0.00%
STIF 23,670.93

Category Long Description: FIXED INCOME - CORPORATE BONDS

22,470,000.00 00206RAC6 AT&T INC FRN 05/FEB/2010 USD1000 100.04 22,455,328.80 22,478,965.53 23,636.73 1.42%
QUARTERLY FLOATING 02/05/2010 31,411.55
22,510,377.08

2,500,000.00 02580EBS1 AMERICAN EXPRESS BK FSB MTN VR 99.24 2,495,431.52 2,480,877.50 (14,554.02) 0.16%
26/APR/2007-26/APR/2010 126.56
2,481,004.06

10,000,000.00 060505DG6 BANK OF AMERICA CORP FRN 13/AUG/2010 USD5000 100.00 10,000,000.00 10,000,420.00 420.00 0.63%
QUARTERLY FLOATING 08/13/2010 13,875.12
10,014,295.12

13,000,000.00 06406HBF5 BANK NEW YORK MTN BK ENT VR 100.00 13,000,000.00 13,000,000.00 0.00 0.82%
07/DEC/2007-07/DEC/2009 12,955.41
13,012,955.41

5,000,000.00 14912L3V1 CATERPILLAR FINL SVCS MTNS BE VR 100.19 5,000,000.00 5,009,720.00 9,720.00 0.32%
QUARTERLY FLOATING 05/07/2010 11,563.78
5,021,283.78

15,000,000.00 25468PCF1 WALT DISNEY CO. FR MTN 16/JUL/2010 USD1000 100.11 14,983,938.79 15,016,425.00 32,486.21 0.95%
QUARTERLY FLOATING 07/16/2010 2,360.40
15,018,785.40

21,370,000.00 36962G2H6 GENERAL ELECTRIC CAPITAL CORP FLTG RATE NTS 100.01 21,370,000.00 21,371,175.35 1,175.35 1.35%
12/MAR/2010 USD1000 9,394.01
21,380,569.36

10,000,000.00 36962G2M5 GENERAL ELECTRIC CAPITAL CORP FLTG RATE NTS 97.07 10,000,000.00 9,706,640.00 (293,360.00) 0.61%
QUARTERLY FLOATING 04/10/2012 2,134.23
9,708,774.23

4,800,000.00 38141EKVO0 GOLDMAN SACHS GRP INC MTN BE VR 99.96 4,798,034.66 4,798,034.66 0.00 0.30%
26/DEC/2006-23/DEC/2009 1,920.78
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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 - CORPORATE BONDS
4,799,955.44
10,000,000.00 38141ELE7 GOLDMAN SACHS GROUP INC 0% MTN 28/JUN/2010 100.01 10,000,000.00 10,000,780.00 780.00 0.63%
USD1000 3618.45
10,004,398.45
40,000,000.00 46623ECW7 JP MORGAN CHASE & CO VAR 07/MAY/2010 100.02 40,000,000.00 40,006,680.00 6,680.00 2.52%
QUARTERLY FLOATING 05/07/2010 48,554.57
40,055,234.57
14,750,000.00 59018YE72 MERRILL LYNCH & CO INC FLTG RATE NTS 95.79 14,709,565.91 14,129,039.75 (580,526.16) 0.89%
05/JUN/2012 12.044.43
QUARTERLY FLOATING 06/05/2012 14.141.084.18
10,000,000.00 718507BQ8 PHILLIPS PETROLEUM 8.75% BDS 25/MAY/2010 104.64 10,467,506.48 10,463,540.00 (3,966.48) 0.68%
USD1000 380,357.14
SEMI-ANN. 8.750% 05/25/2010 10,843.897.14
10,000,000.00 949746NZ0 WELLS FARGO & CO NEW FLTG RATE NTS 100.00 10,000,000.00 10,000,000.00 0.00 0.63%
29/JAN/2010 592.19
USD1000 10,000,592.19
INCOMEFIXED 188,462,297.79
CORPORATE 188,890,000.00 189,279,806.16 530,908.62 (817,508.37) 11.91%
BONDS 188,993,206.41
Category Long Description: FIXED INCOME - GOVERNMENT BONDS
10,000,000.00 3128X7D35 FEDERAL HOME LN MTG CORP VAR RT 16/DEC/2009 99.98 9,998,220.02 9,998,220.02 0.00 0.63%
622.22
9,998,842.24
10,000,000.00 3128X7ZS6 FEDERAL HOME LN MTG CORP VAR RT 07/DEC/2009 99.99 9,998,593.95 9,998,593.95 0.00 0.63%
1,092.23
9,999,686.18
30,000,000.00 31331GFF1 FEDERAL FARM CR BKS GLOBAL CONS BD 1.75% 100.13 30,037,781.25 30,037,781.25 0.00 1.91%
01/DEC/2009 219,661.46
30,257,442.71
7,800,000.00 31331S4X8 FEDERAL FARM CR BKS CONS SYSTE CONS BD FLT 99.97 7,801,229.68 7,797,410.40 (3,819.28) 0.49%
10
1,049.48
MONTHLY FLOATING 09/01/2010 7798 459.88
22,000,000.00 31331SG64 FEDERAL FARM CR BKS CONS SYSTE CONS BD FLT 99.99 22,002,570.64 21,997,448.00 (5,122.64) 1.39%
10
1,008.33
MONTHLY FLOATING 06/22/2010 21.998.456.33
35,000,000.00 31331XQN5 FEDERAL FARM CR BKS CONS CONS BD FLT 12 99.66 34,995,951.29 34,882,680.00 (113,271.29) 2.20%
MONTHLY FLOATING 02/22/2012 1,312.50
34,883,992.50
10,000,000.00 31331Y7D6 FEDERAL FARM CR BKS CONS CONS BD FLT 10 100.03 10,001,602.00 10,002,600.00 998.00 0.63%

25/MAR/2010

454.52
10,003,054.52
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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 - GOVERNMENT BONDS

11,400,000.00

15,000,000.00

9,340,000.00

25,000,000.00

10,000,000.00

25,000,000.00

50,000,000.00

5,000,000.00
5,000,000.00
FIXED
INCOME -
GOVERNMENT 280,540,000.00
BONDS

3133XCUR2

3133XNDG1

3133XPNX8

3133XS4Q8

3133XSML9

3133XTL53

3133XTLZ7

3133XTYT7

3136F6JX8

FEDERAL HOME LOAN BANKS 4.5% MTG BDS
10/SEP/2010

SEMI-ANN. 4.500% 09/10/2010
FEDERAL HOME LN BKS CONS BD FLT 09 20/NOV/2009

FEDERAL HOME LOAN BANKS 2.625% BDS
12/MAR/2010

USD10000 SER'Z4-9010

FEDERAL HOME LOAN BANKS CONS BD FLT 09
02/DEC/2009

FEDERAL HOME LOAN BANKS CONS BD FLT 09
18/NOV/2009

FEDERAL HOME LOAN BANKS CONS BD 0.45%
24/NOV/2009

FEDERAL HOME LOAN BANKS CONS BD FLT 10
29/APR/2010

QUARTERLY FLOATING 04/29/2010

FEDERAL HOME LOAN BANKS CONS BD 0.54%
22/JUN/2010

SEMI-ANN. 0.540% 06/22/2010
FEDERAL NATL MTG ASSN MTN CALL 4%16/NOV/2009

Category Long Description: MISCELLANEOUS - CURRENCIES

88,252.02

MISCELLANEQOUS 88,252.02
- CURRENCIES

CASH

uUsbD

Category Long Description: MISCELLANEOUS - OTHER

EXPENSE

INVESTMENT MGT FEE

103.42

100.00

100.85

100.02

100.02

100.00

99.93

100.12

100.05

1.00

11,583,527.77

15,000,000.00

9,345,406.31

25,005,736.16

10,002,400.82

25,000,662.51

50,000,000.00

5,002,670.72

5,002,723.02

280,779,076.14

88,252.02

88,252.02

(309,154.28)

11,790,347.40
73,690.61
11,864,038.01

15,000,000.00
7,452.13
15,007,452.13

9,419,315.28
33,863.95
9,453,179.23

25,005,736.16
12,208.35
25,017,944.51

10,002,400.82
11,541.68
10,013,942.50

25,000,662.51
58,437.50
25,059,100.01

49,964,100.00
295.83
49,964,395.83

5,006,005.00
9,739.28
5,015,744.28

5,002,723.02
91,814.60
5,094,537.62

280,906,023.81
524,244.67
281,430,268.48

88,252.02
0.00
88,252.02

88,252.02
0.00
88,252.02

0.00
(309,154.28)

206,819.63 0.75%
0.00 0.95%
73,908.97 0.60%
0.00 1.58%

0.00 0.63%

0.00 1.58%

(35,900.00) 3.15%

3,334.28 0.32%

0.00 0.32%

126,947.67 17.73%

0.00 0.01%
0.00 0.01%
(0.02%)
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Security Description 2 Accrued Income Base
Market Value + Accrued Income Base

Category Long Description: MISCELLANEOUS - OTHER
(309,154.28)
EXPENSE  MANAGEMENT FEES (21,123.78) 0.00 (0.00%)
(21,123.78)
(21,123.78)
0.00

MISCELLANEOUS (330,278.06) (330,278.06) (0.02%)
- OTHER (330,278.06)

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

20,000,000.00 767660P  COCACOLA COMPANY CORPORATE COMMERCIAL 99.95  19,990,923.12 19,990,166.60 (756.52)  1.26%
0.00
DISCOUNT DTD 20/0CT/2009 DUE 17/FEB/2010 .24% 19.990.166.60
TOTAL: SHORT
INVESTMENTS - 19,990,166.60
COMMERCIAL 20,000,000.00 19,990,923.12 0.00 (756.52)  1.26%
PAPER
INTEREST 19,990,166.60
BEARING)

Category Long Description: SHORT TERM INVESTMENTS - DISCOUNTED NOTES

10,000,000.00 313385PD2 FEDERAL HOME LOAN BANKS 0% DISC NTS 99.99 9,999,419.47 9,999,419.47 0.00 0.63%
12/NOV/2009 0.00
0.000% 11/12/2009 9.999 419.47

25,000,000.00 313385PU4 FEDL HOME LOAN BK CONS DISC NT MATURES 10000  24,999,006.94 24,999,006.94 0.00 1.58%
27/NOV/2009 0.00
0.000% 11/27/2009 24.999.006.94

35,000,000.00 313385PZ3 FED HOME LOAN DISCOUNT NOTES 0% NTS 99.95  34,981,183.47 34,981,183.47 0.00 2.20%
02/DEC/2009 0.00
0.000% 12/02/2009 34.081.183.47

25,000,000.00 313397QE4 FEDL HOME LN MTG CORP ZCP 07/DEC/2009 99.93  24,982,378.90 24,982,378.90 0.00 157%
0.00
24,982,378.90

25,000,000.00 313397QF1 FEDL HOME LN MTG CORP DISC NT MATURES 99.97  24,992,800.72 24,992,800.72 0.00 1.57%
08/DEC/2009 0.00
0.000% 12/08/2009 24.992.800 72

25,000,000.00 313397QG9 FEDL HOME LN MTG CORP DISC NT MATURES 99.97  24,992,612.51 24,992,612.51 0.00 1.57%
09/DEC/2009 0.00
24,992,612.51

15,000,000.00 313397QM6 FEDL HOME LN MTG CORP ZCP 14/DEC/2009 99.97  14,994,814.41 14,994,814.41 0.00 0.94%
0.00
14,994,814.41

50,000,000.00 313589PA5 FEDERAL NATL MTG ASSN DISC NT MATURES 100.00  49,997,777.80 49,997,777.80 0.00 3.15%
09/NOV/2009 0.00
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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: SHORT TERM INVESTMENTS - DISCOUNTED NOTES
49,997,777.80

50,000,000.00 313589QQ9 FEDERAL NATL MTG ASSN DISC NT MATURES 99.98  49,989,373.77 49,989,373.77 000  3.15%
17/DEC/2009 0.00
0.000% 12/17/2009 49.989.373.77
35,000,000.00 3135895A2 FEDERAL NATL MTG ASSN DISC NT MATURES 99.98  34,993,000.00 34,993,000.00 000  2.20%
20/JAN/2010 0.00
34,993,000.00
TRy SHORT 294,922,367.99
INVESTMENTS - 295,000,000.00 294,922,367.99 0.00 000  1858%
PECEUNTISD 294,922,367.99

NOTES

Category Long Description: SHORT TERM INVESTMENTS - MISCELLANEOUS
300,000,000.00 766553D FDIC-CITIBANK NOW ACCOUNT 0.40% 15/DEC/2009 100.00 300,000,000.00 300,000,000.00 0.00 18.91%
150,000.00
300,150,000.00
50,000,000.00 925257D FDIC-CITIBANK NOW 9/18 ACCOUNT 100.00 50,000,000.00 50,000,000.00 0.00 3.15%
23,888.89
50,023,888.89

99,973,340.44 925258D  FDIC-CITIBANK NOW 9/21 ACCOUNT 0.40% 10000  99,973,340.44 99,973,340.44 0.00 6.30%
15/DEC/2009 44.432 60

100,017,773.04
T SHORT 449,973,340.44
INVESTMENTS . 449.973,340.44 449,973,340.44 218,321.49 000  28.36%
MISCELLANEOUS 450,191,661.93

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS

25,000,000.00 767749D UNITED STATES ZERO 01/10 99.99 24,996,266.66 24,996,975.00 708.34 1.57%

0.00

24,996,975.00
30,000,000.00 912795R37 UNITED STATES TREAS BILLS DT 100.00 29,999,122.50 29,999,122.50 0.00 1.89%

0.000% 12/10/2009 0.00

29,999,122.50
25,000,000.00 912795R60 UNITED STATES TREAS BILLS DT 99.99 24,997,291.67 24,997,291.67 0.00 1.57%

02/JUL/2009-31/DEC/2009 0.00

24,997,291.67

TERM SHORT 79,993,389.17
INVESTMENTS - 80,000,000.00 79,992,680.83 0.00 708.34 5.04%

TREASURY BILLS 79,993,389.17

Category Long Description:
0.00 Net Income Payable 0.00 (381,022.19) 0.00 0.00 (0.02%)
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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:
(381,022.19)

(381,022.19)

6,666.15 0.00 0.00 0.00%
6,666.15
6,666.15

0.00
0.00 (374,356.04) (374,356.04) 0.00 (0.02%)
(374,356.04)

0.00 Net Income Receivable 0.00

1,586,614,040.80
Grand Total 1,586,769,795.44 1,586,600,015.58 569,748.33 (690,608.88)  100.00%
1,587,183,789.13
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