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Detailed Net Asset Valuation LGIP Pool 5
As of: 28-Feb-2010

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 - REPURCHASE AGREEMENTS
300,000,000.00 07299M692 TRI-PARTY REPO CITIGROUP GLOBAL 100.00 300,000,000.00 300,000,000.00 0.00 19.05%
252,131,836.09 15199S131 TRI-PARTY REPO DEUTSCHE BANK 100.00 252,131,836.09 252,131,836.09 0.00 16.01%
0.105% 01/MAR/2010 2206.15
252,134,042.24
CASH 552,131,836.09
EQUIVAENTS - 552,131,836.09 552,131,836.09 15,206.15 000  35.06%
AGREEMENTS 552,147,042.24
Category Long Description: CASH EQUIVALENTS - STIF
1,899.80 928989383 JP MORGAN U S GOVT AGENCY SHARES 100.00 1,899.80 1,899.80 0.00 0.00%
0.01
1,899.81
CASH 1,899.80
EQUIVALENTS - 1,899.80 1,899.80 0.01 0.00 0.00%
STIF 1,899.81
Category Long Description: FIXED INCOME - CORPORATE BONDS
2,500,000.00 02580EBS1 AMERICAN EXPRESS BK FSB MTN VR 99.94 2,498,546.52 2,498,546.52 0.00 0.16%
26/APR/2007-26/APR/2010 60.16
2,498,606.68
10,000,000.00 060505DG6 BANK OF AMERICA CORP FRN 100.08 10,000,000.00 10,008,290.00 8,290.00 0.64%
13/AUG/2010 USD5000 1516.67
QUARTERLY FLOATING 08/13/2010 10.009.806.67
5,000,000.00 14912L3V1 CATERPILLAR FINL SVCS MTNS BE VR 100.00 5,000,000.00 5,000,000.00 0.00 0.32%
QUARTERLY FLOATING 05/07/2010 2,183.85
5,002,183.85
15,000,000.00 25468PCF1 WALT DISNEY CO. FR MTN 16/JUL/2010 100.03 14,991,438.18 15,004,695.00 13,256.82 0.95%
QUARTERLY FLOATING 07/16/2010 15.010.183.01
21,370,000.00 36962G2H6 GENERAL ELECTRIC CAPITAL CORP 100.00 21,370,000.00 21,370,000.00 0.00 1.36%
FLTG RATE NTS 12 992.46
10,000,000.00 36962G2M5 GENERAL ELECTRIC CAPITAL CORP 98.82 10,000,000.00 9,882,030.00 (117,970.00) 0.63%
FLTG RATE NTS 5027.69
QUARTERLY FLOATING 04/10/2012 9.887.057.69
10,000,000.00 38141ELE7 GOLDMAN SACHS GROUP INC 0% MTN 100.03 10,000,000.00 10,003,460.00 3,460.00 0.64%
28/JUN/2010 USD1000 6.038.61

D-024-041-849

26-Mar-2010 11:04:01



J.PMorgan

Institutional Accounting

Detailed Net Asset Valuation LGIP Pool 5

As of: 28-Feb-2010

Page 2 of 8

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
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Market Value + Accrued Income Base
Category Long Description: FIXED INCOME - CORPORATE BONDS
10,009,498.61
7,362,000.00 428236AP8 HEWLETT-PACKARD CO FLTG RATE NTS 100.03 7,364,301.90 7,363,980.38 (321.52) 0.47%
15/JUN/2010 4.874.41
QUARTERLY FLOATING 06/15/2010 7 368.854.79
40,000,000.00 46623ECW7 JP MORGAN CHASE & CO VAR 100.00 40,000,000.00 40,000,000.00 0.00 2.54%
07/MAY/2010 6.737.47
QUARTERLY FLOATING 05/07/2010 40.006.737.47
9,750,000.00 59018YE72 MERRILL LYNCH & CO INC FLTG RATE 98.18 9,726,631.34 9,572,608.50 (154,022.84) 0.61%
NTS 05/JUN/2012 11.040.78
QUARTERLY FLOATING 06/05/2012 9.583.649.28
10,000,000.00 718507BQ8 PHILLIPS PETROLEUM 8.75% BDS 101.94 10,193,844.08 10,193,844.08 0.00 0.66%
25/MAY/2010 USD1000 232 044.20
SEMI-ANN. 8.750% 05/25/2010 10.425.888.28
3,000,000.00 92976WBF2 WACHOVIA CORP GLOBAL MTN SR NT 100.01 2,999,630.39 3,000,237.00 606.61 0.19%
FLOAT 10 870.83
26/JUL/2010 3,001,107.83
6,715,000.00 94974BEK2 WELLS FARGO & CO FRN SNR MTN 100.14 6,722,019.64 6,724,246.56 2,226.92 0.43%
20/AUG/2010 USD1000 615.31
QUARTERLY FLOATING 08/20/2010 6.724.861.87
|N<:0MEF|XED 150,621,938.04
CORPORATE 150,697,000.00 150,866,412.05 289,490.45 (244,474.01) 9.58%
BONDS 150,911,428.49
Category Long Description: FIXED INCOME - GOVERNMENT BONDS
5,000,000.00 3128X8D41 FEDERAL HOME LN MTG CORP VAR 99.97 4,996,486.78 4,998,715.00 2,228.22 0.32%
01/FEB/2011 422.91
QUARTERLY FLOATING 02/01/2011 4.999 137.91
7,800,000.00 31331S4X8 FEDERAL FARM CR BKS CONS SYSTE 99.99 7,800,744.28 7,798,837.80 (1,906.48) 0.50%
CONS BD FLT 10 841.76
MONTHLY FLOATING 09/01/2010 7.799.679.56
22,000,000.00 31331SG64 FEDERAL FARM CR BKS CONS SYSTE 100.00 22,001,246.96 21,999,120.00 (2,126.96) 1.40%
CONS BD FLT 10 636.31
MONTHLY FLOATING 06/22/2010 21,999 756.31
35,000,000.00 31331XQN5 EE‘PE?AL FARM CR BKS CONS CONS BD 99.71 34,996,527.29 34,898,220.00 (98,307.29) 2.22%
808.16
MONTHLY FLOATING 02/22/2012 34.899 028.16
10,000,000.00 31331Y7D6 FEDERAL FARM CR BKS CONS CONS BD 100.00 10,000,267.00 10,000,267.00 0.00 0.64%

FLT 10
25/MAR/2010

243.06
10,000,510.06

D-024-041-849

26-Mar-2010 11:04:01



J.PMorgan

Institutional Accounting

Detailed Net Asset Valuation LGIP Pool 5

As of: 28-Feb-2010

Page 3 of 8

Detailed Net Asset Valuation

STATE OF ARIZONA - POOL 5 (LGIP)

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

23,000,000.00

3,500,000.00

4,400,000.00

9,340,000.00

50,000,000.00

5,000,000.00

21,000,000.00

50,000,000.00

50,000,000.00

36,550,000.00

50,000,000.00

50,000,000.00

25,000,000.00

25,000,000.00

313397WQ0

3133XCA78

3133XCUR2

3133XPNX8

3133XTLZ7

3133XTYT7

45818LWT3

459053VH4

459053WM2

459058AG8

912828DZ0

912828ED8

912828JP6

912828JV3

FEDL HOME LN MTG CORP DISC NT
MATURES 10/MAY/2010

SEMI-ANN. 0.000% 05/10/2010

FEDERAL HOME LOAN BANKS 4.57% DEB
07/JUL/2010

SEMI-ANN. 4.570% 07/07/2010

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

SEMI-ANN. 4.500% 09/10/2010

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

USD10000 SER'Z4-9010

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

INTER AMERN DEV BK DISC NTS
MATURES 13/MAY/2010

0.000% 05/13/2010

INTL BK FOR RECON &DEV DISC NT
MATURES 09/APR/2010

0.000% 04/09/2010

INTL BK FOR RECON &DEV DISC NT
MATURES 07/MAY/2010

0.000% 05/07/2010

INTERNATIONAL BANK FOR REC & DEV
1.05% NTS

SEMI-ANN. 1.050% 04/06/2010

US TREAS NTS 03.875% 15/JUL/2010
SEMI-ANN. 3.875% 07/15/2010

US TREAS NTS 04.125% 15/AUG/2010
SEMI-ANN. 4.125% 08/15/2010

UNITED STATES TREAS NTS 1.500%
31/0CT/2010

SEMI-ANN. 1.500% 10/31/2010
UNITED STATES TREAS NTS 0.875%

99.97

101.55

102.21

100.00

100.00

100.13

99.96

99.99

99.98

100.08

101.40

101.81

100.83

100.48

22,993,291.55

3,553,247.36

4,443,899.72

9,340,453.92

50,000,000.00

5,001,295.52

20,991,057.50

49,994,583.39

49,987,796.69

36,580,330.54

50,697,504.50

50,909,443.94

25,207,902.77

25,113,603.65

22,993,291.55
0.00
22,993,291.55

3,554,355.00
23,418.09
3,577,773.09

4,497,275.20
95,170.86
4,592,446.06

9,340,453.92
115,137.43
9,455,591.35

50,000,000.00
0.47
50,000,000.47

5,006,315.00
5,118.13
5,011,433.13

20,991,057.50
0.00
20,991,057.50

49,994,583.39
0.00
49,994,583.39

49,987,796.69
0.00
49,987,796.69

36,580,330.54
409,640.11
36,989,970.65

50,701,150.00
240,849.45
50,941,999.45

50,906,250.00
79,765.19
50,986,015.19

25,208,000.00
125,345.30
25,333,345.30

25,120,125.00

0.00 1.46%
1,107.64 0.23%
53,375.48 0.29%
0.00 0.60%
0.00 3.18%
5,019.48 0.32%
0.00 1.33%
0.00 3.17%
0.00 3.17%
0.00 2.35%
3,645.50 3.23%

(3,193.94) 3.24%

97.23 1.61%

6,521.35 1.60%
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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: FIXED INCOME - GOVERNMENT BONDS

31/DEC/2010 36,256.91

SEMI-ANN. 0.875% 12/31/2010 25,156,381.91
INCOMEFIXED 484,576,143.59
GOVERNMENT 482,590,000.00 484,609,683.36 1,133,654.14 (33,539.77) 30.84%
BONDS 485,709,797.73

Category Long Description: MISCELLANEOUS - CURRENCIES

(1,899.80) CASH usD 1.00 (1,899.80) (1,899.80) 0.00 (0.00%)
0.00
(1,899.80)

(1,899.80)

MISCELLANEOUS (1,899.80) (1,899.80) 0.00 0.00  (0.00%)
- CURRENCIES (1,899.80)

Category Long Description: MISCELLANEOUS - OTHER

EXPENSE  INVESTMENT MGT FEE (75,531.76) 0.00 (0.00%)
(75,531.76)
(75,531.76)

0.00
MISCELLANEOUS (75,531.76) (75,531.76) (0.00%)
- OTHER (75,531.76)

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

9,406,000.00 06945MC95 BARTON CAPITAL CORP. ZCP 100.00 9,405,676.03 9,405,676.03 0.00 0.60%
09/MAR/2010 0.00
0.000% 03/09/2010 9,405,676.03

10,000,000.00 06945MCC8 BARTON CAPITAL CORP ZCP 100.00 9,999,511.10 9,999,511.10 0.00 0.63%
12/MAR/2010 0.00
0.000% 03/12/2010 9,999,511.10

6,000,000.00 18885KC13 CLIPPER RECEIVABLES CO CORPORATE 100.00 6,000,000.00 6,000,000.00 0.00 0.38%
COMMERCIAL PAPER 0.00
0.000% 03/01/2010 6,000,000.00

12,200,000.00 18885KDKO0 CLIPPER RECEIVABLES CO CORPORATE 99.98 12,197,260.09 12,197,260.09 0.00 0.77%
COMMERCIAL PAPER 0.00
0.000% 04/19/2010 12,197,260.09

20,000,000.00 2284K1C19 CROWN POINT CAP CO. CORPORATE 100.00 20,000,000.00 20,000,000.00 0.00 1.27%
COMMERCIAL PAPER 0.00
0.000% 03/01/2010 20,000,000.00
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Market Value + Accrued Income Base

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

10,000,000.00 2284K1D59 CROWN POINT CAP CO. CORPORATE 99.96 9,996,054.70 9,996,054.70 0.00 0.63%
COMMERCIAL PAPER 0.00
0.000% 04/05/2010 9,996,054.70

25,575,000.00 3024A7C57 FCAR OWNER TRUST CORPORATE 100.00 25,574,147.50 25,574,147.50 0.00 1.62%
COMMERCIAL PAPER 0.00
0.000% 03/05/2010 25,574,147.50

9,945,000.00 38102KD66 GOLDEN FUNDING CORP ZCP 99.97 9,942,016.50 9,942,016.50 0.00 0.63%
06/APR/2010 0.00
0.000% 04/06/2010 9,942,016.50

5,000,000.00 38362WCC3 GOVCO, LLC. CORPORATE 100.00 4,999,770.81 4,999,770.81 0.00 0.32%
COMMERCIAL PAPER DISCOUNT 0.00
0.000% 03/12/2010 4,999,770.81

15,000,000.00 38362WD99 GOVCO, LLC. CORPORATE 99.98 14,997,075.00 14,997,075.00 0.00 0.95%
COMMERCIAL PAPER DISCOUNT 0.00
0.000% 04/09/2010 14,997,075.00

15,000,000.00 47816GE39 JOHNSON & JOHNSON CORPORATE 99.97 14,995,587.03 14,995,587.03 0.00 0.95%
COMMERCIAL PAPER 0.00
0.000% 05/03/2010 14,995,587.03

5,000,000.00 49833MDF5 KITTYHAWK FUNDING CORPORATE 99.98 4,999,062.46 4,999,062.46 0.00 0.32%
COMMERCIAL PAPER 0.00
0.000% 04/15/2010 4,999,062.46

10,000,000.00 49833MDL2 KITTYHAWK FUNDING CORPORATE 99.98 9,997,610.16 9,997,610.16 0.00 0.63%
COMMERCIAL PAPER 0.00
0.000% 04/20/2010 9,997,610.16

10,000,000.00 5705X5CF6 MARKET ST FNDG CORP ZCP 99.99 9,999,416.69 9,999,416.69 0.00 0.63%
15/MAR/2010 0.00
0.000% 03/15/2010 9,999,416.69

5,000,000.00 5705X5EA5 MARKET ST FNDG CORP CORPORATE 99.96 4,998,152.80 4,998,152.80 0.00 0.32%
COMMERCIAL PAPER 0.00
0.000% 05/10/2010 4,998,152.80

2,000,000.00 67983UC27 OLD LINE FUNDING LLC CORPORATE 100.00 1,999,992.23 1,999,992.23 0.00 0.13%
COMMERCIAL PAPER 0.00
0.000% 03/02/2010 1,999,992.23

6,239,000.00 67983UDL4 OLD LINE FUNDING LLC CORPORATE 99.98 6,237,613.57 6,237,613.57 0.00 0.40%
COMMERCIAL PAPER 0.00
0.000% 04/20/2010 6,237,613.57

15,000,000.00 933781P SURREY FUNDING ZERO 07/JUL/2010 99.85 14,985,682.42 14,977,729.50 (7,952.92) 0.95%
0.000% 07/07/2010 0.00

14,977,729.50
SHORT
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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: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)

TERM
INVESTMENTS - 191,316,676.17

COMMERCIAL 191,365,000.00 191,324,629.09 0.00 (7.952.92)  12.15%
INTEREST 191,316,676.17

BEARING)

Category Long Description: SHORT TERM INVESTMENTS - DISCOUNTED NOTES

50,000,000.00 313397UW9 FEDL HOME LN MTG CORP DISC NT 99.99 49,996,422.30 49,996,422.30 0.00 3.17%
MATURES 29/MAR/2010 0.00
0.000% 03/29/2010 49,996,422.30
50,000,000.00 313589VD2 FEDERAL NATL MTG ASSN DISC NT 99.99 49,995,138.95 49,995,138.95 0.00 3.17%
MATURES 05/APR/2010 0.00
0.000% 04/05/2010 49,995,138.95
TERM SHORT 99,991,561.25
INVESTMENTS - 100,000,000.00 99,991,561.25 0.00 0.00 6.35%
BIOS_I(_:EOSUNTED 99,991,561.25

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS

25,000,000.00 912795768 UNITED STATES TREAS BILLS DT 100.00 24,999,447.15 24,999,447.15 0.00 1.59%
0.000% 03/11/2010 0.00
24,999,447.15
20,000,000.00 912795UN9 UNITED STATES TREAS BILLS DT 99.99 19,997,255.60 19,997,255.60 0.00 1.27%
0.000% 04/22/2010 0.00
19,997,255.60
50,000,000.00 912795UP4 UNITED STATES TREAS BILLS DT 99.99 49,992,625.00 49,992,625.00 0.00 3.17%
0.000% 04/29/2010 0.00
49,992,625.00
TERM SHORT 94,989,327.75
INVESTMENTS - 95,000,000.00 94,989,327.75 0.00 0.00 6.03%
TREASURY BILLS 94,989,327.75

Category Long Description:
0.00 Net Income Payable 0.00 (235,735.17) 0.00 0.00 (0.01%)
(235,735.17)
(235,735.17)

0.00 Net Income Receivable 0.00 46,836.43 0.00 0.00 0.00%
46,836.43
46,836.43

0.00 (188,898.74) 0.00 0.00 (0.01%)
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Quantity Security ID  Security Description Market Price
Security Description 2

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

Accrued Income Base
Market Value + Accrued Income Base

Category Long Description:

(188,898.74)
(188,898.74)

Grand Total 1,571,783,836.09

1,573,627,482.89
1,573,649,019.09 1,173,920.25
1,574,801,403.14

(285,966.70)  100.00%
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