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

Institutional Accounting Detailed Net Asset Valuation

Account: 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
396,370,751.57 17299EW33 CITI 0.18% 03/MAY/2010 100.00 396,370,751.57 396,370,751.57 0.00 24.71%
0.180% 05/03/2010 1,981.85
396,372,733.42

250,066,674.91 46999W014 TRI-PARTY REPO JP MORGAN 0.30% 100.00  250,066,674.91 250,066,674.91 000  15.59%
03/JUN/2010 2083.89

250,068,758.80

EQUIVALENTS 646,437,426.48
REPURCHASE 646,437,426.48 646,437,426.48 4,065.74 0.00  40.30%
AGREEMENTS 646,441,492.22

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 31.89
31.89
CASH il

EQUIVALENTS - 0.00 0.00 31.89 0.00 0.00%
STIF 31.89

Category Long Description: FIXED INCOME - CORPORATE BONDS

10,000,000.00 060505DG6 BANK OF AMERICA CORP FRN 100.02 10,000,000.00 10,002,140.00 2,140.00 0.62%
13/AUG/2010 USD5000 8,633.36
QUARTERLY FLOATING 08/13/2010 10,010,773.36

5,000,000.00 14912L3V1 CATERPILLAR FINL SVCS MTNS BE VR 100.00 5,000,000.00 5,000,000.00 0.00 0.31%
14/MAY/2008-07/MAY/2010 8,527.43
5,008,527.43

15,000,000.00 25468PCF1 WALT DISNEY CO. FR MTN 16/JUL/2010 99.97 14,995,250.38 14,995,250.38 0.00 0.94%
USD1000 2,335.93
QUARTERLY FLOATING 07/16/2010 14,997,586.31

10,000,000.00 36962G2M5 GENERAL ELECTRIC CAPITAL CORP 99.17 10,000,000.00 9,916,950.00 (83,050.00) 0.62%
FLTG RATE NTS 2,185.00
QUARTERLY FLOATING 04/10/2012 9,919,135.00

10,000,000.00 38141ELE7 GOLDMAN SACHS GROUP INC 0% MTN 100.00 10,000,000.00 10,000,000.00 0.00 0.62%
28/JUN/2010 USD1000 3,554.93
QUARTERLY FLOATING 06/28/2010 10,003,554.93

7,362,000.00 428236AP8 HEWLETT-PACKARD CO FLTG RATE NTS 100.01 7,362,977.18 7,362,977.18 0.00 0.46%
15/JUN/2010 3,047.14
QUARTERLY FLOATING 06/15/2010 7,366,024.32

2,850,000.00 428236AZ6 HEWLETT-PACKARD CO FRN 101.11 2,882,868.00 2,881,729.05 (1,138.95) 0.18%
27/MAY/2011 USD1000 6,596.50
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Category Long Description: FIXED INCOME - CORPORATE BONDS
QUARTERLY FLOATING 05/27/2011 2,888,325.55
40,000,000.00 46623ECW7 JP MORGAN CHASE & CO VAR 100.00 40,000,000.00 40,000,000.00 0.00 2.50%
40,026,308.22
9,750,000.00 59018YE72 MERRILL LYNCH & CO INC FLTG RATE 98.11 9,728,355.20 9,566,095.50 (162,259.70) 0.60%
NTS 05/JUN/2012 7439.94
QUARTERLY FLOATING 06/05/2012 9.573.535.44
10,000,000.00 718507BQ8 PHILLIPS PETROLEUM 8.75% BDS 100.55 10,054,732.36 10,054,732.36 0.00 0.65%
25/MAY/2010 USD1000 379.488.95
10,434,221.31
3,000,000.00 92976WBF2 WACHOVIA CORP GLOBAL MTN SR NT 99.99 2,999,783.71 2,999,783.71 0.00 0.19%
FLOAT 10 155.00
26/JUL/2010 2,999,938.71
6,715,000.00 94974BEK2 WELLS FARGO & CO FRN SNR MTN 100.06 6,719,530.23 6,719,116.30 (413.93) 0.42%
20/AUG/2010 USD1000 5977.29
QUARTERLY FLOATING 08/20/2010 6.725.093.59
e 129,498,774.48
CORPORATE 129,677,000.00 129,743,497.06 454,249.69 (244,722.58) 8.10%
BONDS 129,953,024.17
Category Long Description: FIXED INCOME - GOVERNMENT BONDS
5,000,000.00 3128X8D41 FEDERAL HOME LN MTG CORP VAR 99.93 4,997,122.70 4,996,665.00 (457.70) 0.31%
QUARTERLY FLOATING 02/01/2011 4.998.009.26
7,800,000.00 31331S4X8 FEDERAL FARM CR BKS CONS SYSTE 99.98 7,800,497.54 7,798,315.20 (2,182.34) 0.49%
CONS BD FLT 10 1.031.10
MONTHLY FLOATING 09/01/2010 7799 346.30
22,000,000.00 31331SG64 FEDERAL FARM CR BKS CONS SYSTE 100.00 22,000,573.82 22,000,573.82 0.00 1.37%
CONS BD FLT 10 083.13
MONTHLY FLOATING 06/22/2010 22 001.556.95
35,000,000.00 31331XQN5 FEDERAL FARM CR BKS CONS CONS BD 99.68 34,996,820.09 34,889,610.00 (107,210.09) 2.18%
FLT 12 1,301.55
MONTHLY FLOATING 02/22/2012 34.890.911.55
23,000,000.00 313397WQO0 FEDL HOME LN MTG CORP DISC NT 100.00 22,999,137.49 22,999,137.49 0.00 1.43%
MATURES 10/MAY/2010 0.00
SEMI-ANN. 0.000% 05/10/2010 22999 137.49
3,500,000.00 3133XCA78 FEDERAL HOME LOAN BANKS 4.57% DEB 100.80 3,527,871.67 3,527,871.67 0.00 0.22%
07/3UL/2010 50,370.99
SEMI-ANN. 4.570% 07/07/2010 3578.242.66
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4,400,000.00 3133XCUR2 FEDERAL HOME LOAN BANKS 4.5% MTG 101.49 4,430,024.66 4,465,568.80 35,544.14 0.28%
BDS 10/SEP/2010 27,978.26
SEMI-ANN. 4.500% 09/10/2010 4.493.547.06

5,000,000.00 3133XTYT7 FEDERAL HOME LOAN BANKS CONS BD 100.01 5,000,596.18 5,000,596.18 0.00 0.31%
0.54% 22/JUN/2010 9,642.86
SEMI-ANN. 0.540% 06/22/2010 5,010,239.04

20,000,000.00 3133XY4C6 FEDERAL HOME LOAN BANKS CONS BD 99.99 19,999,090.91 19,997,960.00 (1,130.91) 1.25%
FLT 10 29/0CT/2010 297.57
QUARTERLY FLOATING 10/29/2010 19.998.257.57

10,000,000.00 31398AVQ2 FEDERAL NATL MTG ASSN FR 101.04 10,110,982.52 10,103,560.00 (7,422.52) 0.63%
1.75%23/MAR/2011 18,319.19
SEMI-ANN. 1.750% 03/23/2011 10,121.879.19

21,000,000.00 45818LWT3 INTER AMERN DEV BK DISC NTS 99.99 20,998,530.00 20,998,530.00 0.00 1.31%
MATURES 13/MAY/2010 0.00
0.000% 05/13/2010 20,998,530.00

50,000,000.00 459053WM2 INTL BK FOR RECON &DEV DISC NT 100.00 49,998,907.19 49,998,907.19 0.00 3.12%
MATURES 07/MAY/2010 0.00
0.000% 05/07/2010 49,998,907.19

35,000,000.00 459053WR1 INTL BK FOR RECON &DEV DISC NT 100.00 34,998,250.00 34,998,250.00 0.00 2.18%
MATURES 11/MAY/2010 0.00
0.000% 05/11/2010 34,998,250.00

50,000,000.00 912828DZ0 US TREAS NTS 03.875% 15/JUL/2010 100.77 50,384,653.19 50,384,653.19 0.00 3.18%
SEMI-ANN. 3.875% 07/15/2010 567,334.25
50,951,987.44

50,000,000.00 912828ED8 US TREAS NTS 04.125% 15/AUG/2010 101.12 50,577,251.97 50,560,550.00 (16,701.97) 3.18%
SEMI-ANN. 4.125% 08/15/2010 427,313.54
50,987,863.54

50,000,000.00 912828JC5 UNITED STATES TREAS NTS 100.46 50,227,595.52 50,227,595.52 0.00 3.16%
2.875%30/JUN/2010 480,490.33
SEMI-ANN. 2.875% 06/30/2010 50.708.085.85

25,000,000.00 912828JF8 UNITED STATES OF AMER TREAS BONDS 100.63 25,162,784.81 25,157,225.00 (5,559.81) 1.58%
2.75% BDS 170,925.41
SEMI-ANN. 2.750% 07/31/2010 25328 150.41

25,000,000.00 912828JP6 UNITED STATES TREAS NTS 1.500% 100.60 25,155,927.11 25,150,400.00 (5,527.11) 1.57%
31/0CT/2010 1,019.02
SEMI-ANN. 1.500% 10/31/2010 25 151.419.02

25,000,000.00 912828JV3  UNITED STATES TREAS NTS 0.875% 100.36 25,090,882.98 25,088,875.00 (2,007.98) 1.57%

FIXED 466,700,000.00

31/DEC/2010
SEMI-ANN. 0.875% 12/31/2010

468,457,500.35

73,118.09
25,161,993.09

468,344,844.06

(112,656.29) 29.31%
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Category Long Description: FIXED INCOME - GOVERNMENT BONDS
INCOME -
GOVERNMENT LR
BONDS 470,176,313.61
Category Long Description: MISCELLANEOUS - CURRENCIES
122.30 CASH usD 1.00 122.30 122.30 0.00 0.00%
0.00
122.30
122.30
MISCELLANEOUS 122.30 122.30 0.00 0.00 0.00%
- CURRENCIES 122.30
Category Long Description: MISCELLANEOUS - OTHER
EXPENSE INVESTMENT MGT FEE (230,964.43) 0.00 (0.01%)
(230,964.43)
(230,964.43)
0.00
MISCELLANEOUS (230,964.43) (230,964.43) (0.01%)
ROULIER (230,964.43)
Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
15,000,000.00 2284K1E33 CROWN POINT CAP CO. CORPORATE 100.00 14,999,708.33 14,999,708.33 0.00 0.94%
COMMERCIAL PAPER 0.00
0.000% 05/03/2010 14.999 708.33
5,000,000.00 2284K1F24 CROWN POINT CAP CO. CORPORATE 99.97 4,998,444.43 4,998,444.43 0.00 0.31%
COMMERCIAL PAPER 0.00
0.000% 06/02/2010 4,998,444.43
5,000,000.00 3024A1F16 FCAR OWNER TRUST CORPORATE 99.98 4,998,794.46 4,998,794.46 0.00 0.31%
COMMERCIAL PAPER 0.00
0.000% 06/01/2010 4.998.794.46
15,000,000.00 3024A7E63 FCAR OWNER TRUST ZCP 06/MAY/2010 100.00 14,999,437.50 14,999,437.50 0.00 0.94%
0.000% 05/06/2010 0.00
14,999,437.50
15,000,000.00 38362WE56 GOVCO, LLC. CORPORATE COMMERCIAL 100.00 14,999,633.34 14,999,633.34 0.00 0.94%
PAPER DISCOUNT 0.00
0.000% 05/05/2010 14,999,633.34
8,880,000.00 38362WEH0 GOVCO INC DISCOUNTED 99.99 8,879,171.20 8,879,171.20 0.00 0.55%
0.000% 05/17/2010 0.00
8,879,171.20
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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)

20,000,000.00 45920GE69  INTL BUS MACH CORP ZCP 06/MAY/2010 100.00  19,999,555.56 19,999,555.56 0.00 1.25%
0.000% 05/06/2010 0.00
19,999,555.56
15,000,000.00 47816GE39 JOHNSON & JOHNSON CORPORATE 10000 14,999,859.91 14,999,859.91 0.00 0.94%
COMMERCIAL PAPER 0.00
0.000% 05/03/2010 14,999,859.91
25,000,000.00 5705XSFB2 MARKET ST FNDG CORP CORPORATE 99.97  24,992,881.89 24,992,881.89 0.00 1.56%
COMMERCIAL PAPER 0.00
0.000% 06/11/2010 24,992,881.89
20,000,000.00 67983UFE8 OLD LINE FUNDING LLC CORPORATE 99.97 19,994,377.88 19,994,377.88 0.00 1.25%
COMMERCIAL PAPER 0.00
0.000% 06/14/2010 19,994,377.88
20,000,000.00 70017HE77 PARK AVENUE RCVBL CO L CORPORATE 100.00  19,999,300.01 19,999,300.01 0.00 1.25%
COMMERCIAL PAPER 0.00
0.000% 05/07/2010 19,999,300.01
5,000,000.00 86888NF91 SURREY FUNDING CORP CORPORATE 99.98 4,998,754.15 4,998,754.15 0.00 0.31%
COMMERCIAL PAPER 0.00
0.000% 06/09/2010 4,998,754.15
15,000,000.00 86888NG74 SURREY FUNDING CORP CORPORATE 99.95  14,992,588.93 14,992,588.93 0.00 0.93%
COMMERCIAL PAPER 0.00
0.000% 07/07/2010 14,992,588.93
20,000,000.00 92217MEB9 VARIABLE FDG CAP COR CORPORATE 99.99 19,998,888.87 19,998,888.87 0.00 1.25%
COMMERCIAL PAPER 0.00
0.000% 05/11/2010 19,998,888.87
19,000,000.00 92646LET3  VICTORY RECEIVABLES CORPORATE 99.98 18,996,569.43 18,996,569.43 0.00 1.18%
COMMERCIAL PAPER 0.00
0.000% 05/27/2010 18,996,569.43
TOTAL: SHORT
TERM e 222,847,965.89
ggyEngE(RcmL 222,880,000.00 222,847,965.89 0.00 0.00  13.89%
PAPER ( 222,847,965.89
BEARING)

Category Long Description: SHORT TERM INVESTMENTS - DISCOUNTED NOTES

45,000,000.00 313385XW1 FEDERAL HOME LOAN BANKS 0.00% TB 99.98 44,991,468.75 44,991,468.75 0.00 2.81%
09/JUN/2010 0.00
0.000% 06/09/2010 44,991,468.75

5,000,000.00 313385ZH2 FEDERAL HOME LOAN BANKS 0% DISC 99.96 4,998,150.00 4,998,150.00 0.00 0.31%
NT 14/JUL/2010 0.00
0.000% 07/14/2010 4,998,150.00
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Account: 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

SHORT
TERM
INVESTMENTS -
DISCOUNTED
NOTES

50,000,000.00

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS

50,000,000.00 912795URO0 UNITED STATES TREAS BILLS ZCP

35,000,000.00

SHORT
TERM
INVESTMENTS -
TREASURY BILLS

85,000,000.00

Category Long Description:
0.00

0.00

0.00

912795UU3

20/MAY/2010
0.000% 05/20/2010

UNITED STATES TREAS BILLS ZCP DT
0.000% 06/17/2010

Net Income Payable

Net Income Receivable

99.99

99.98

0.00

0.00

49,989,618.75

49,997,044.46

34,993,305.76

84,990,350.22

(326,594.83)

99,705.06

(226,889.77)

49,989,618.75
0.00
49,989,618.75

49,997,044.46
0.00
49,997,044.46

34,993,305.76
0.00
34,993,305.76

84,990,350.22
0.00
84,990,350.22

0.00
(326,594.83)
(326,594.83)

0.00
99,705.06
99,705.06

0.00
(226,889.77)
(226,889.77)

0.00

0.00

0.00

0.00

0.00

0.00

0.00

3.12%

3.12%

2.18%

5.30%

(0.029%)

0.01%

(0.01%)

Grand Total 1,600,694,548.78

1,602,008,626.85

1,602,109,102.18
1,831,962.67
1,603,941,064.85

(357,378.87)

100.00%
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