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JPMorgan _ .
Detailed Net Asset Valuation LGIP Pool 5
As of: 30-Nov-2010

Institutional Accounting Detailed Net Asset Valuation

Account: STATE OF ARIZONA - POOL 5 (LGIP)
Quantity Security ID  Security Description

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

Market Price Cost Base

Category Long Description: CASH EQUIVALENTS - REPURCHASE AGREEMENTS

170,732,069.04 07299T838  TRI-PARTY REPO CITIGROUP BANK 0.24% 01/DEC/2010 100.00  170,732,069.04 170,732,069.04 0.00 10.10%
0.240% 12/01/2010 1,138.21
170,733,207.25
300,000,000.00 15199U623  TRI-PARTY REPO DEUTSCHE BANK 0.20% 14/JAN/2011 100.00  300,000,000.00 300,000,000.00 0.00 17.76%
0.200% 01/14/2011 58,333.33
300,058,333.33
250,513,019.98 46999W014 TRI-PARTY REPO JP MORGAN 0.30% 20/JAN/2011 100.00  250,513,019.98 250,513,019.98 0.00 14.83%
2,087.61
250,515,107.59
EQU|VAE€§¥S 721,245,089.02
REPURCHASE 721,245,089.02 721,245,089.02 61,559.15 0.00  42.69%
AGREEMENTS 721,306,648.17
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 1,312.62
1,312.62
CASH 00
EQUIVALENTS - 0.00 0.00 1,312.62 0.00 0.00%
STIF 1,312.62
Category Long Description: FIXED INCOME - CORPORATE BONDS
2,700,000.00 026609AM9 AMERICAN HOME PRODUCTS CORP VAR NOTES 101.89 2,749,495.16 2,751,011.10 1,515.94 0.17%
15/MAR/2011 39.914.51
SEMI-ANN. FLOATING 03/15/2011 2.790.925.61
4,200,000.00 24422EQN2 JOHN DEERE CAP COR FR MTN 18/JAN/2011 USD1000 100.10 4,204,152.24 4,204,152.24 0.00 0.25%
5,077.18
4,209,229.42
10,000,000.00 36962G2M5 GENERAL ELECTRIC CAPITAL CORP FLTG RATE NTS 99.62 10,000,000.00 9,961,840.00 (38,160.00) 0.59%
QUARTERLY FLOATING 04/10/2012 5,681.40
9,967,521.40
10,000,000.00 37247XAA0 GENWORTH GLOBAL FUNDING FR MTN 15/DEC/2010 100.00 10,000,079.03 10,000,079.03 0.00 0.59%
USD1000 0.671.82
QUARTERLY FLOATING 12/15/2010 10.009.750.85
2,850,000.00 428236AZ6 HEWLETT-PACKARD CO FRN 27/MAY/2011 USD1000 100.56 2,864,879.16 2,865,920.10 1,040.94 0.17%
QUARTERLY FLOATING 05/27/2011 212.46
2,866,132.56
9,750,000.00 59018YE72 MERRILL LYNCH & CO INC FLTG RATE NTS 98.71 9,734,402.84 9,623,854.50 (110,548.34) 0.57%
05/JUN/2012 1203552
QUARTERLY FLOATING 06/05/2012 0 635.890.02
5,000,000.00 787629D CONCORD MIN ZCP 02/MAR/2011 99.92 4,991,835.93 4,995,860.00 4,024.07 0.30%
MONTHLY 0.000% 03/02/2011 0.00
4,995,860.00
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Category Long Description: FIXED INCOME - CORPORATE BONDS

10,000,000.00 7880620  CITIGROUP FDG ZERO 29/SEP/2010 99.92 9,988,208.93 9,991,790.00 3,581.07 0.59%

0.000% 03/29/2011 0.00

9,991,790.00
10,000,000.00 790601D  SURREY FUNDING ZCP 08/MAR/2011 99.91 9,991,992.94 9,991,390.00 (602.94)  0.59%

MONTHLY 0.000% 03/08/2011 0.00

9,991,390.00

FIXED 64,385,896.97
INCOME - 64,500,000.00 64,525,046.23 72,592.89 (139,149.26)  3.81%

CORPORATE
BONDS 64,458,489.86

Category Long Description: FIXED INCOME - GOVERNMENT BONDS

5,000,000.00 3128X8D41 FEDERAL HOME LN MTG CORP VAR 01/FEB/2011 99.99 4,999,353.65 4,999,353.65 0.00 0.30%
QUARTERLY FLOATING 02/01/2011 612.00
4,999,965.65
6,858,000.00 3128X8HJ4 FED HOME LOAN MTG FR MTN 28/JAN/2011 USD1000 100.03 6,860,270.99 6,860,270.99 0.00 0.41%
QUARTERLY FLOATING 01/28/2011 2,053.63
6,862,324.62
25,000,000.00 459052AZ9  INTL BANK RECON&DV ZCP BDS 24/JAN/2011 USD 99.97  24,993,250.00 24,993,250.00 0.00 1.48%
0.000% 01/24/2011 0.00
24,993,250.00
25,000,000.00 9128287  UNITED STATES OF AMER TREAS NOTES 0.875% NTS 10011  25,027,863.44 25,027,863.44 0.00 1.49%
SEMI-ANN. 0.875% 01/31/2011 73,114.81
25,100,978.25
25,000,000.00 912828KH2 UNITED STATES TREAS NTS 0.875% 31/MAR/2011 10022  25,052,136.56 25,054,700.00 2,563.44 1.49%
SEMI-ANN. 0.875% 03/31/2011 37,259.62
25,091,959.62
FIXED 86,935,438.08
INCOMEL 86,858,000.00 86,932,874.64 113,040.06 2,563.44 5.15%

GOVERNMENT
BONDS 87,048,478.14
Category Long Description: MISCELLANEOUS - CURRENCIES
76.45 CASH uUsb 1.00 76.45 76.45 0.00 0.00%
0.00
76.45
76.45

MISCELLANEOUS 76.45 76.45 0.00 0.00 0.00%
- CURRENCIES 76.45

Category Long Description: MISCELLANEOUS - OTHER
EXPENSE  INVESTMENT MGT FEE (82,869.28) 0.00 (0.00%)
(82,869.28)
(82,869.28)
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Category Long Description: MISCELLANEOUS - OTHER

0.00
MISCELLANEOUS (82,869.28) (82,869.28) (0.00%)
=OUHER (82,869.28)
Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
10,000,000.00 06945MMD5 BARTON CAPITAL CORP. CORPORATE COMMERCIAL 99.99 9,999,120.34 9,999,120.34 000  0.59%
PAPER 0.00
0.000% 12/13/2010 9,999,120.34
15,000,000.00 06945MN69 BARTON CAPITAL CORP. CORPORATE COMMERCIAL 99.97  14,995,160.47 14,995,160.47 000  0.89%
PAPER 0.00
DISCOUNT DTD 16/AUG/2010 DUE 06/JAN/2011 .41% 14.095.160.47
10,000,000.00  06945MN77 BARTON CAPITAL CORP. CORPORATE COMMERCIAL 99.97 9,997,430.53 9,997,430.53 000  0.59%
0.00
DISCOUNT DTD 08/SEP/2010 DUE 07/JAN/2011 .35% 9.997 430.53
500000000 11765KM38  BRYANT PRK FDG LLC CORPORATE COMMERCIAL 100.00 4,999,936.11 4,999,936.11 000  0.30%
0.00
0.000% 12/03/2010 4.999.936.11
15,000,00000 11765KM79  BRYANT PRK FDG LLC CORPORATE COMMERCIAL 100.00  14,999,400.00 14,999,400.00 000  0.89%
0.00
0.000% 12/07/2010 14.999 400.00
10,000,000.00 11765KMS87  BRYANT PRK FDG LLC CORPORATE COMMERCIAL 100.00 9.999,533.35 9,999,533.35 000  0.59%
0.00
0.000% 12/08/2010 9.999.533.35
10,000,000.00 12619UN56 CRC FUNDING LLC CORPORATE COMMERCIAL PAPER 99.97 9,997,153.03 9,997,153.03 000  0.59%
0.000% 01/05/2011 0.00
9,997,153.03
10,000,000.00 12619UNC1 CRC FUNDING LLC CORPORATE COMMERCIAL PAPER 99.97 9,996,578.89 9,996,578.89 000  0.59%
DISCOUNT DTD 16/SEP/2010 DUE 12/JAN/2011 .33% 0.00
9,996,578.89
5,000,000.00 12619UNM9 CRC FUNDING LLC CORPORATE COMMERCIAL PAPER 99.96 4,998,058.69 4,998,058.69 000  0.30%
0.000% 01/21/2011 0.00
4,998,058.69
5,000,000.00 12619UP70 CRC FUNDING LLC CORPORATE COMMERCIAL PAPER 99.95 4,997,325.28 4,997,325.28 000  0.30%
0.000% 02/07/2011 0.00
4,997,325.28
500000000  15963UMAL  CHARIOT FNDG LLC CORPORATE COMMERCIAL 99.99 4,999,712.50 4,999,712.50 000  0.30%
0.00
0.000% 12/10/2010 4.999.712.50
500000000  15963UN69  CHARIOT FNDG LLC CORPORATE COMMERCIAL 99.98 4,998,749.97 4,998,749.97 000  0.30%
0.00
0.000% 01/06/2011 4.998.749.97
15,000,000.00 15963UPGS  CHARIOT FNDG LLC CORPORATE COMMERCIAL 99.94  14,991,210.25 14,991,210.25 000  0.89%
0.00
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Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)

0.000% 02/16/2011 14,991,210.25

5,000,000.00 15963UPU4  CHARIOT FNDG LLC CORPORATE COMMERCIAL 99.94 4,996,786.11 4,996,786.11 0.00 0.30%
0.00
0.000% 02/28/2011 4.996.786.11

5,000,000.00 16115WM12 CHARTA, LLC CORPORATE COMMERCIAL PAPER 100.00 5,000,000.00 5,000,000.00 0.00 0.30%
DISCOUNT 0.00
0.000% 12/01/2010 5.000.000.00

5,000,000.00 16115WM87 CHARTA, LLC CORPORATE COMMERCIAL PAPER 99.99 4,999,747.20 4,999,747.20 0.00 0.30%
DISCOUNT 0.00
0.000% 12/08/2010 4.999.747.20

4,000,000.00 16115WNJ2 CHARTA, LLC CORPORATE COMMERCIAL PAPER 99.96 3,998,560.00 3,998,560.00 0.00 0.24%
DISCOUNT 0.00
0.000% 01/18/2011 3,998,560.00

10,000,000.00 16115WNK9 CHARTA, LLC CORPORATE COMMERCIAL PAPER 99.96 9,996,268.41 9,996,268.41 0.00 0.59%
DISCOUNT 0.00
0.000% 01/19/2011 9,996,268.41

10,000,000.00 16115WPP6 CHARTA, LLC CORPORATE COMMERCIAL PAPER 99.91 9,990,829.89 9,990,829.89 0.00 0.59%
DISCOUNT 0.00
0.000% 02/23/2011 9.990.829.89

2,350,000.00 17177MP97 CIESCO, LLC CORPORATE COMMERCIAL PAPER 99.94 2,348,661.26 2,348,661.26 0.00 0.14%
DISCOUNT 0.00
0.000% 02/09/2011 2348 661.26

10,000,000.00  17307SM17  CITIGROUP FDG INC CORPORATE COMMERCIAL 100.00  10,000,000.00 10,000,000.00 0.00 0.59%
0.00
0.000% 12/01/2010 10.000.000.00

10,000,000.00 17307SME9 CITIGROUP FDG INC ZCP 14/DEC/2010 99.99 9,998,695.25 9,998,695.25 0.00 0.59%
0.000% 12/14/2010 0.00
9,998,695.25

10,000,000.00 17307SN57  CITIGROUP FDG INC CORPORATE COMMERCIAL 99.97 9,996,960.43 9,996,960.43 0.00 0.59%

PAPER

0.00

10,000,000.00 18885KM12 CLIPPER RECEIVABLES CO CORPORATE 100.00  10,000,000.00 10,000,000.00 0.00 0.59%
COMMERCIAL PAPER 0.00
0.000% 12/01/2010 10,000,000.00

5,000,000.00 18885KM61 CLIPPER RECEIVABLES CO ZCP 06/DEC/2010 100.00 4,999,812.50 4,999,812.50 0.00 0.30%
0.000% 12/06/2010 0.00
4,999,812.50

10,000,000.00 18885KW52 CLIPPER RECEIVABLES CO CORPORATE 99.97 9,996,830.72 9,996,830.72 0.00 0.59%
COMMERCIAL PAPER 0.00
0.000% 09/05/2007 9.996.830.72

20,000,000.00  2063C1M23  CONCORD MIN CPTL CO CORPORATE COMMERCIAL 10000  19,999,755.56 19,999,755.56 0.00 1.18%
0.00
0.000% 12/02/2010 19.999 755.56
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5,000,000.00  2063CIN7L CONCORD MIN CPTL CO CORPORATE COMMERCIAL 99.95 4,997,489.33 4,997,489.33 0.00 0.30%
0.000% 01/07/2011 4,997, 488:22

25,000,000.00  2284KINBS  CROWN POINT CAP CO. CORPORATE COMMERCIAL 99.96  24,990,945.81 24,990,943.23 0.00 1.48%
0.000% 01/11/2011 24.990,045.81

15,000,000.00  25153KMUS  DEUTSCHE BK FINL LLC CORPORATE COMMERCIAL 99.98  14,997,262.50 14,997,265.38 0.00 0.89%
0.000% 12/28/2010 14,997.262.50

5,000,000.00  25153KNE3  DEUTSCHE BK FINL LLC CORPORATE COMMERCIAL 99.97 4,998,411.11 4,998,411.11 0.00 0.30%
0.000% 01/14/2011 4,998, 41(1):22

5,000,000.00  25153KPG6  DEUTSCHE BK FINL LLC CORPORATE COMMERCIAL 100.00 5,000,000.00 5,000,008.88 0.00 0.30%
0.000% 02/16/2011 5,000,000.00

500000000 3024AINAL  ECAR OWNER TRUST CORPORATE COMMERCIAL 99.97 4,998,677.79 4,998,677.79 0.00 0.30%
DISCOUNT DTD 07/JUN/2010 DUE 04/JAN/2011 .86% 4’998’673:38

15,000,000.00 3024A7M64  ECAR OWNER TRUST CORPORATE COMMERCIAL 10000  14,999,430.56 14,999,430.56 0.00 0.89%
0.000% 12/06/2010 14,999, 438:22

10,000,000.00  30601WM63  FAIRWAY FINANCE CORP CORPORATE COMMERCIAL 100.00 9,999,680.58 9,999,680.58 0.00 0.59%
0.000% 12/06/2010 9,999,688:22

5,000,000.00  30601WPB6  FAIRWAY FINANCE CORP CORPORATE COMMERCIAL 99.95 4,997,508.32 4,997,508.32 0.00 0.30%
0.000% 02/08/2011 4'9971503:22

5,039,000.00  30601WPB  FAIRWAY FINANCE CORP CORPORATE COMMERCIAL 99.95 5,036,379.68 5,036,372.38 0.00 0.30%
0.000% 02/11/2011 5,036,379.68

10,000,000.00 ~ 38102KN65  GOLDEN FUNDING CORP CORPORATE COMMERCIAL 99.97 9,996,999.96 g,gge,ggg.gg 0.00 0.59%
0.000% 01/06/2011 9,996,999.96

5,000,000.00  38102KNK4  GOLDEN FUNDING CORP CORPORATE COMMERCIAL 99.95 4,997,686.08 4,997,682.83 0.00 0.30%
0.000% 01/19/2011 4,997,686.08

10,000,000.00 38346MM27  GOTHAM FDG CORP CORPORATE COMMERCIAL 100.00 9,999,919.45 9,999,919.45 0.00 0.59%
0.000% 12/02/2010 gyggg’glg:gg

10,000,000.00 38346MN67  GOTHAM FDG CORP CORPORATE COMMERCIAL 99.97 9,997,110.80 9,997,110.80 0.00 0.59%
0.000% 01/06/2011 9,097, 118:28

10,000,000.00 41068LNJL  HANNOVER FDG CO. LLC CORPORATE COMMERCIAL 99.94 9,994,000.00 9,994,000.00 0.00 0.59%
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Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)

PAPER 0.00
0.000% 01/18/2011 9,994,000.00

10,000,000.00 41068LPF7  HANNOVER FDG CO. LLC CORPORATE COMMERCIAL 99.92 9,991,556.56 9,991,555.56 0.00 0.59%
0.000% 02/15/2011 9,991,553:22

5,000,000.00 41068LPNO  HANNOVER FDG CO. LLC CORPORATE COMMERCIAL 99.90 4,994,927.78 4,994,927.78 0.00 0.30%
0.000% 02/22/2011 4’994192(7):(7)2

10,000,000.00 4820P3M26  JUPITER SECT CO LLC CORPORATE COMMERCIAL 100.00 9,999,927.78 9,999,927.78 0.00 0.59%
0.000% 12/02/2010 9’9991923:32

5,000,000.00 4820P3MD2 JUPITER SECT CO LLC CORPORATE COMMERCIAL 99.99 4,999,616.66 4,999,613.33 0.00 0.30%
0.000% 12/13/2010 4,999,616.66

5,000,000.00 4820P3ML4 JUPITER SECT CO LLC CORPORATE COMMERCIAL 99.99 4,999,366.64 4,999,362.23 0.00 0.30%
DISCOUNT DTD 22/SEP/2010 DUE 20/DEC/2010 .31% 4,999,366.64

20,000,000.00 52952MM23  LEXINGTN PKR CAP CO LL CORPORATE COMMERCIAL 10000 19,999,833.34 19,999,833.33 0.00 1.18%
0.000% 12/02/2010 10,999,833.34

8,000,000.00 53127UM15  LIBERTY FUNDING LLC CORPORATE COMMERCIAL 100.00 8,000,000.00 8,000,000.00 0.00 0.47%
0.000% 12/01/2010 8’000’008:88

10,000,000.00 5705X5M24  MARKET ST FNDG CORP CORPORATE COMMERCIAL 100.00 9,999,929.42 9,999,929.42 0.00 0.59%
0.000% 12/02/2010 gyggg’gzg:gg

10,000,000.00 5705X5NQO  MARKET ST FNDG CORP CORPORATE COMMERCIAL 99.96 9,995,800.08 9,995,800.08 0.00 0.59%
0.000% 01/24/2011 9,995,808:82

10,000,000.00 67983UMAS ~ OLD LINE FUNDING LLC CORPORATE COMMERCIAL 99.99 9,999,449.97 9,999,449.97 0.00 0.59%
0.000% 12/10/2010 9,999, 448:83

10,000,000.00 86257JSC2  STRAIGHT A FDG SLSTN CORPORATE COMMERCIAL 100.00 9,999,572.20 9,999,575.38 0.00 0.59%
0.000% 12/08/2010 9,099.572.20

3.000,000.00  86257MYE4 STRAIGHT A FDG SLSTN CORPORATE COMMERCIAL 99.97 2,998,980.00 2,998,988.88 0.00 0.18%
0.000% 01/21/2011 2,998.980.00

10,000,000.00  86888NNB7 SURREY FUNDING CORP CORPORATE COMMERCIAL 99.96 9,996,474.50 9,996,473.38 0.00 0.59%
0.000% 01/11/2011 9,996,474.50

20,000,000.00  96442MMF9  WHITE POINT FDG INC. CORPORATE COMMERCIAL 99.98  19,996,694.43 19,996,694.43 0.00 1.18%
0.00
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Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)

0.000% 12/15/2010 19,996,694.43
500000000 96442MP25  WHITE POINT FDG INC. CORPORATE COMMERCIAL 99.90 4,995,187.53 4,995,187.53 000  0.30%
0.00
0.000% 02/02/2011 4.995187.53
15,000,000.00 97342KN61 WINDMILL FUNDING CORP. ZCP 06/JAN/2011 99.97  14,996,149.98 14,996,149.98 000  0.89%
0.000% 01/06/2011 0.00
14,996,149.98
SHORT
INVESTMENTS - 532,257,244.58
COMMERCIAL 532,389,000.00 532,257,244.58 0.00 000  31.50%
INTEREST 532,257,244.58
BEARING)

Category Long Description: SHORT TERM INVESTMENTS - DISCOUNTED NOTES

50,000,000.00 31315KAC4 FED AGRIC MTG CP DSC NT FED BE MATURES 99.99 49,993,124.94 49,993,124.94 0.00 2.96%
03/JAN/2011 0.00
49,993,124.94
50,000,000.00 31315KAT7 FED AGRIC MTG CP DSC NT FED BE MATURES 99.98 49,989,333.33 49,989,333.33 0.00 2.96%
18/JAN/2011 0.00
0.000% 01/18/2011 49,989,333 33
100,000,000.00 313385R57 FEDERAL HOME LOAN BANKS 0% TB 01/DEC/2010 100.00  100,000,000.00 100,000,000.00 0.00 5.92%
0.00
0.000% 12/01/2010 100.000.000.00
T SHORT 199,982,458.27
INVESTMENTS - 200,000,000.00 199,982,458.27 0.00 0.00  11.84%
DISCOUNTED 199,982,458.27

NOTES

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS

20,000,000.00 912795UX7  UNITED STATES TREAS BILLS DT 99.98 19,996,171.93 19,996,171.93 0.00 1.18%
0.000% 01/13/2011 0.00
19,996,171.93
25,000,000.00 912795X97  UNITED STATES TREAS BILLS DT 99.98 24,995,843.84 24,995,843.84 0.00 1.48%
0.000% 01/27/2011 0.00
24,995,843.84
40,000,000.00 947514D UNITED STATES ZERO 07/APR/2011 99.94 39,973,156.65 39,976,720.00 3,563.35 2.37%
0.000% 04/07/2011 0.00
39,976,720.00
e SHORT 84,968,735.77
INVESTMENTS - 85,000,000.00 84,965,172.42 0.00 3,563.35 5.03%
TREASURY BILLS 84,968,735.77

Category Long Description:
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Account: STATE OF ARIZONA - POOL 5 (LGIP)

Quantity Security ID  Security Description

Market Price

Market Value Base
Accrued Income Base
Market Value + Accrued Income Base

Cost Base

Unrealized Gain/Loss Base % of Fund

Category Long Description:
0.00

0.00

Net Income Payable

Net Income Receivable

0.00

0.00

(295,660.30) 0.00
(295,660.30)
(295,660.30)

3,125.03 0.00
3,125.03
3,125.03

0.00
(292,535.27)
(292,535.27)

(292,535.27)

0.00 (0.02%)

0.00 0.00%

0.00 (0.02%)

Grand Total 1,689,992,165.47

1,689,532,557.06

1,689,774,939.14
(126,899.83)
1,689,648,039.31

(1338,022.47)  100.00%
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