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Detailed Net Asset Valuation

STATE OF ARIZONA - POOL 5 (LGIP)

Quantity Security ID  Security Description

Market Price

Cost Base

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

Unrealized Gain/Loss Base % of Fund

Category Long Description: CASH EQUIVALENTS - REPURCHASE AGREEMENTS
250,765,745.44  46999W014 TRI-PARTY REPO JP MORGAN 0.30% 14/APR/2011

56,490,466.87 85299W787 TRI-PARTY REPO SOUTH STREET 0.09% 01/APR/2011

9 CASHS

EQUIVALENTS -

REPURCHASE 307,256,212.31
AGREEMENTS

0.090% 04/01/2011

Category Long Description: FIXED INCOME - ASSET BACK
2,367,230.71 36830HAA0 GE EQUIPMENT SMALL TICKET LLC 2011-1 Al
0.38248%

FIXED
INCOME - ASSET 2,367,230.71
BACK

MONTHLY 0.382% 02/21/2012

Category Long Description: FIXED INCOME - CORPORATE BONDS

20,000,000.00

10,000,000.00

20,000,000.00

2,850,000.00

9,750,000.00

5,000,000.00

5,000,000.00

5,000,000.00

369550AP3

GEN DYNAMICS CORP 1.8% NTS 15/JUL/2011 USD1000
SEMI-ANN. 1.800% 07/15/2011

36962G2M5 GENERAL ELECTRIC CAPITAL CORP FLTG RATE NTS

QUARTERLY FLOATING 04/10/2012

38146FAG6 GOLDMAN SACHS GROUP INC FRN 09/NOV/2011
USD1000

428236AZ6

59018YE72

793695D

796039D

796462D

QUARTERLY FLOATING 11/09/2011

HEWLETT-PACKARD CO FRN 27/MAY/2011 USD1000
QUARTERLY FLOATING 05/27/2011

MERRILL LYNCH & CO INC FLTG RATE NTS
05/JUN/2012

QUARTERLY FLOATING 06/05/2012
FCAR OWNER ZCP 07/JUN/2011
MONTHLY 0.000% 06/07/2011

MARKET ST FNDG ZCP 06/JUN/2011
MONTHLY 0.000% 06/06/2011

BARTON CAPITAL ZCP 13/JUN/2011
MONTHLY 0.000% 06/13/2011

100.00

100.00

100.09

100.51

100.09

100.20

100.17

99.57

99.93

99.95

99.95

250,765,745.44

56,490,466.87

307,256,212.31

2,362,026.12

2,362,026.12

20,088,454.93

10,000,000.00

20,038,177.26

2,854,707.64

9,737,822.09

4,996,488.35

4,997,525.48

4,997,491.19

250,765,745.44
2,089.71
250,767,835.15

56,490,466.87
141.23
56,490,608.10

307,256,212.31
2,230.94
307,258,443.25

2,369,250.43
276.66
2,369,527.09

2,369,250.43
276.66
2,369,527.09

20,101,460.00
76,842.11
20,178,302.11

10,009,390.00
9,520.42
10,018,910.42

20,039,240.00
15,923.32
20,055,163.32

2,854,707.64
3,446.60
2,858,154.24

9,708,338.25
3,652.86
9,711,991.11
4,996,488.35
0.00
4,996,488.35
4,997,525.48
0.00
4,997,525.48
4,997,491.19
0.00

0.00 17.94%

0.00 4.04%

0.00 21.98%

7,224.31 0.17%
7,224.31 0.17%
13,005.07 1.44%
9,390.00 0.72%
1,062.74 1.43%
0.00 0.20%

(29,483.84) 0.69%

0.00 0.36%
0.00 0.36%
0.00 0.36%
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Detailed Net Asset Valuation

STATE OF ARIZONA - POOL 5 (LGIP)

Quantity Security ID  Security Description

Market Price

Cost Base

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

Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - CORPORATE BONDS

15,000,000.00

5,000,000.00
16,420,000.00
10,000,000.00
14,000,000.00
10,000,000.00
18,000,000.00
20,000,000.00
10,000,000.00

10,000,000.00

CORPORATE 206,020,000.00
BONDS

796876D

88166BAA8 TEVA PHARMACEUTICA FR SR NT 19/DEC/2011

92344SAS9 VERIZON WIRELESS CAPITAL/CELLCO PTN FRN

92344SAT7

964623D

965899D

966066D

966566D

966569D

9668198

CONCORD MIN ZCP 12/AUG/2011
MONTHLY 0.000% 08/12/2011

USD1000
QUARTERLY FLOATING 12/19/2011

VERIZON WIRELESS CAPITAL/CELLCO PTN 3.75% BDS

SEMI-ANN. 3.750% 05/20/2011

FCAR OWNER ZCP 16/AUG/2011
0.000% 08/16/2011

GENERAL ELEC ZCP 29/JUN/2011
MONTHLY 0.000% 06/29/2011

FCAR OWNER ZCP 29/AUG/2011
MONTHLY 0.000% 08/29/2011

OLD LINE ZCP 14/JUN/2011
MONTHLY 0.000% 06/14/2011

SURREY FUNDING ZCP 15/JUN/2011
0.000% 06/15/2011

MARKET ST FNDG ZCP 20/JUN/2011
MONTHLY 0.000% 06/20/2011

Category Long Description: MISCELLANEOUS - CURRENCIES

168.56

MISCELLANEOUS
- CURRENCIES

168.56

CASH

uUsbD

99.86

100.27

100.35

100.43

99.87

99.94

99.85

99.95

99.94

99.94

1.00

14,976,172.74

5,014,280.00

16,478,255.87

10,043,344.93

13,977,091.39

9,994,469.02

17,970,171.50

19,989,835.12

9,994,436.12

9,994,065.98

206,142,789.61

168.56

168.56

4,997,491.19

14,979,675.00
0.00
14,979,675.00

5,013,660.00
1,083.19
5,014,743.19

16,478,255.87
53,155.22
16,531,411.09

10,043,344.93
136,777.67
10,180,122.60

13,981,860.20
0.00
13,981,860.20

9,994,469.02
0.00
9,994,469.02

17,973,486.00
0.00
17,973,486.00

19,989,835.12
0.00
19,989,835.12

9,994,436.12
0.00
9,994,436.12

9,994,065.98
0.00
9,994,065.98

206,147,729.15
300,401.39
206,448,130.54

168.56
0.00
168.56

168.56
0.00
168.56

3,502.26 1.07%
(620.00) 0.36%
0.00 1.18%
0.00 0.73%
4,768.81 1.00%
0.00 0.72%
3,314.50 1.29%
0.00 1.43%
0.00 0.72%
0.00 0.72%
493954  14.77%
0.00 0.00%
0.00 0.00%
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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
Accrued Income Base
Market Value + Accrued Income Base

Category Long Description: MISCELLANEOUS - CURRENCIES

Category Long Description: MISCELLANEOUS - OTHER
EXPENSE  INVESTMENT MGT FEE (73,017.50) 0.00 (0.01%)
(73,017.50)
(73,017.50)

0.00
MISCELLANEOUS (73,017.50) (73,017.50) (0.01%)
- OTHER (73,017.50)

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT
12,504,215.46  795285N FDIC ALLIANCE BANK OF AZ CDARS CD 0.44% 100.00 12,504,215.46 12,504,215.46 0.00 0.90%
6,481.64
12,510,697.10

12,334,326.90 959466N FDIC ALLIANCE BANK OF ARIZONA CDARS 0.44% 100.00 12,334,326.90 12,334,326.90 0.00 0.88%
14,720.09
12,349,046.99

12,259,000.00 959468N FDIC ALLIANCE BANK OF ARIZONA CDARS 12/11 100.00 12,259,000.00 12,259,000.00 0.00 0.88%
0.66% 21,945.29
12,280,945.29

12,510,272.36  967058N FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.77% 100.00 12,510,272.36 12,510,272.36 0.00 0.90%
2,111.32
12,512,383.68

SHORT 49,607,814.72

TERM
INVESTMENTS - 49,607,814.72 49,607,814.72 45,258.34 0.00 3.55%

BES('BIISZII_IQATE OF 49,653,073.06

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

10,000,000.00 03948HSD4  ARCHER DANIELS MIDLA CORPORATE COMMERCIAL 99.98 9,997,549.93 9,997,549.93 0.00 0.72%
0.000% 05/13/2011 9'997’548:82

20,000000.00 03948HSHS  ARCHER DANIELS MIDLA CORPORATE COMMERCIAL 99.97  19,994,122.29 19,994,122.29 0.00 1.43%
0.000% 05/17/2011 19'994’122:23

10,000,000.00  06945MRS7 ~ BARTON CAPITAL CORP. CORPORATE COMMERCIAL 100.00 9,999,701.26 9,999,701.26 0.00 0.72%
0.000% 04/05/2011 9'999’702222

10,000,000.00  06945MRB4  BARTON CAPITAL CORP. CORPORATE COMMERCIAL 99.99 9,999,263.85 9,999,263.85 0.00 0.72%
0.000% 04/11/2011 gvgggyzeg:gg

5.000,000.00 06945MRC2 BARTON CAPITAL CORP. CORPORATE COMMERCIAL 99.99 4,999,602.73 4,999,605.(7)3 0.00 0.36%
0.000% 04/12/2011 4,.999,602.73

D-040-895-857 13-Apr-2011 15:04:44



Page 4 of 9

JPMorgan | .
Detailed Net Asset Valuation LGIP Pool 5
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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
Accrued Income Base
Market Value + Accrued Income Base

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

5,000,000.00 06945MS49  BARTON CAPITAL CORP. CORPORATE COMMERCIAL 99.97 4,998,716.72 4,998,716.72 0.00 0.36%
0.00
0.000% 05/04/2011 4.998.716.72

10,000,000.00  15963UR40  CHARIOT FNDG LLC CORPORATE COMMERCIAL 100.00 9,999,800.01 9,999,800.01 0.00 0.72%
0.00
0.000% 04/04/2011 9,999,800.01

5,000,000.00 15963UR57 CHARIOT FNDG LLC CORPORATE COMMERCIAL 100.00 4,999,877.78 4,999,877.78 0.00 0.36%
PAPER 0.00
0.000% 04/05/2011 4,999,877.78

15,000,000.00 15963US98 CHARIOT FNDG LLC CORPORATE COMMERCIAL 99.98  14,996,358.27 14,996,358.27 0.00 1.07%
PAPER 0.00
0.000% 05/09/2011 14,996,358 27

10,000,000.00 15963UTF3  CHARIOT FNDG LLC CORPORATE COMMERCIAL 99.95 9,994,791.62 9,994,791.62 0.00 0.72%
PAPER 0.00
0.000% 06/15/2011 9,994,791.62

10,000,000.00 16115WR74 CHARTA, LLC CORPORATE COMMERCIAL PAPER 100.00 9,999,550.00 9,999,550.00 0.00 0.72%
DISCOUNT 0.00
0.000% 04/07/2011 9,999,550.00

10,000,000.00 16115WRB5 CHARTA, LLC CORPORATE COMMERCIAL PAPER 99.99 9,999,444.45 9,999,444.45 0.00 0.72%
DISCOUNT 0.00
DTD 07/MAR/2011 DUE 11/APR/2011 .25% 9.999 444.45

10,000,000.00 16115WSC2 CHARTA, LLC CORPORATE COMMERCIAL PAPER 99.97 9,997,010.89 9,997,010.89 0.00 0.72%
DISCOUNT 0.00
0.000% 05/12/2011 9.997 010.89

5,000,000.00 16115WSQL CHARTA, LLC CORPORATE COMMERCIAL PAPER 99.96 4,998,086.08 4,998,086.08 0.00 0.36%
DISCOUNT 0.00

20,000,000.00 2284K1R47 CROWN POINT CAP CO ZCP 04/APR/2011 10000  19,999,431.55 19,999,431.55 0.00 1.43%
0.000% 04/04/2011 0.00
19,999,431.55

5,000,000.00 2284K1S38 CROWN POINT CAP CO. CORPORATE COMMERCIAL 99.97 4,998,362.30 4,998,362.30 0.00 0.36%

PAPER

0.00
0.000% 05/03/2011 4,998 362.30

5,000,000.00 25153KR17 DEUTSCHE BK FINL LLC CORPORATE COMMERCIAL 100.00 5,000,000.00 5,000,000.00 0.00 0.36%

PAPER

0.00
0.000% 04/01/2011 5.000.000.00

500000000 25153KSG3  DEUTSCHE BK FINL LLC CORPORATE COMMERCIAL 99.96 4,998,250.05 4,998,250.05 0.00 0.36%
0.00
0.000% 05/16/2011 4.998.250.05

500000000 25153KT15  DEUTSCHE BK FINL LLC CORPORATE COMMERCIAL 99.95 4,997,687.30 4,997,687.30 0.00 0.36%
0.00
0.000% 06/01/2011 4.997 687.30

9,000,000.00 30601WR76 FAIRWAY FINANCE CORP CORPORATE COMMERCIAL 100.00 8,999,595.00 8,999,595.00 0.00 0.64%

D-040-895-857 13-Apr-2011 15:04:44
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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
Accrued Income Base
Market Value + Accrued Income Base

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

PAPER 0.00
0.000% 04/07/2011 8,999,595.00
4,000,000.00 30601WRC5 FAIRWAY FINANCE CORP CORPORATE COMMERCIAL 99.99 3,999,670.00 3,999,670.00 0.00 0.29%
PAPER
0.00
0.000% 04/12/2011 3,999,670.00
5,000,000.00 30601WS59 FAIRWAY FINANCE CORP CORPORATE COMMERCIAL 99.97 4,998,725.00 4,998,725.00 0.00 0.36%
PAPER
0.00
0.000% 05/05/2011 4,998,725.00
21,269,000.00 30601WSB6 FAIRWAY FINANCE CORP CORPORATE COMMERCIAL 99.97 21,262,516.22 21,262,516.22 0.00 1.52%
PAPER
0.00
0.000% 05/11/2011 21,262,516.22
10,000,000.00 30603BR13 FALCON ASSET SC CO LLC CORPORATE 100.00 10,000,000.00 10,000,000.00 0.00 0.72%
COMMERCIAL PAPER 0.00
0.000% 04/01/2011 10,000,000.00
20,000,000.00 30603BS38 FALCON ASSET SC CO LLC CORPORATE 99.98 19,995,377.76 19,995,377.76 0.00 1.43%
COMMERCIAL PAPER 0.00
0.000% 05/03/2011 19,995,377.76
5,000,000.00 30603BSD6 FALCON ASSET SC CO LLC CORPORATE 99.97 4,998,599.93 4,998,599.93 0.00 0.36%
COMMERCIAL PAPER 0.00
0.000% 05/13/2011 4,998,599.93
10,000,000.00 36959JRJ4 (PSAEglEEFl?AL ELEC CAPT CO CORPORATE COMMERCIAL 99.99 9,999,102.83 9,999,102.83 0.00 0.72%
0.00
0.000% 04/18/2011 9,999,102.83
7,000,000.00 38102KS29 SEIL_EFEN FUNDING CORP CORPORATE COMMERCIAL 99.97 6,998,191.62 6,998,191.62 0.00 0.50%
0.00
0.000% 05/02/2011 6,998,191.62
10,000,000.00 38346MRJ5 SEF-!—EF?M FDG CORP CORPORATE COMMERCIAL 99.99 9,998,866.70 9,998,866.70 0.00 0.72%
0.00
0.000% 04/18/2011 9,998,866.70
12,357,000.00 38346MRK2 SX)JII;QM FDG CORP CORPORATE COMMERCIAL 99.99 12,355,455.35 12,355,455.35 0.00 0.88%
0.00
0.000% 04/19/2011 12,355,455.35
5,666,000.00 38346MS39 SEJEQM FDG CORP CORPORATE COMMERCIAL 99.98 5,664,640.16 5,664,640.16 0.00 0.41%
0.00
0.000% 05/03/2011 5,664,640.16
10,000,000.00 38346MSB1 SEJEQM FDG CORP CORPORATE COMMERCIAL 99.97 9,997,111.06 9,997,111.06 0.00 0.72%
0.00
0.000% 05/11/2011 9,997,111.06
20,000,000.00 38362WSX0 GOVCO, LLC. CORPORATE COMMERCIAL PAPER 99.95 19,990,560.52 19,990,560.52 0.00 1.43%
DISCOUNT 0.00
0.000% 05/31/2011 19,990,560.52
4,000,000.00 41068LR73 EQ{;IEIROVER FDG CO. LLC CORPORATE COMMERCIAL 100.00 3,999,799.99 3,999,799.99 0.00 0.29%
0.00
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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

Accrued Income Base
Market Value + Accrued Income Base

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

0.000% 04/07/2011 3,999,799.99

20,000,000.00 41068LRC2  HANNOVER FDG CO. LLC CORPORATE COMMERCIAL 99.99  19,997,565.52 19,997,555.52

0.00

0.000% 04/12/2011 19.997 555.52

15,000,000.00 41068LRK4 HANNOVER FDG CO. LLC CORPORATE COMMERCIAL 99.98  14,997,374.97 14,997,374.97
PAPER

0.00

0.000% 04/19/2011 14.997 374.97

20,000,000.00 4820P3RES JUPITER SECT CO LLC CORPORATE COMMERCIAL 99.99  19,998,555.54 19,998,555.54

0.00

DISCOUNT DTD 11/JAN/2011 DUE 14/APR/2011 .31% 19.998 555.54

15,000,000.00 4820P3T94  JUPITER SECT CO LLC CORPORATE COMMERCIAL 99.95  14,993,100.00 14,993,100.00

0.00

0.000% 06/09/2011 14.993.100.00

20,000,000.00 52468KSC6 LEGACY CAPITAL COMPANY CORPORATE 99.96  19,992,607.06 19,992,607.06

COMMERCIAL PAPER 0.00

0.000% 05/12/2011 19.992 607.06

20,000,000.00 52952MR44 LEXINGTN PKR CAP CO LL CORPORATE 100.00  19,999,466.68 19,999,466.68

COMMERCIAL PAPER 0.00

0.000% 04/04/2011 19.999 466.68

6,250,000.00 53127URBS ~ LIBERTY FUNDING LLC CORPORATE COMMERCIAL 99.99 6,249,600.68 6,249,600.68

0.00

0.000% 04/11/2011 6.249.600 68

30,000,000.00  53127URR3  LIBERTY FUNDING LLC CORPORATE COMMERCIAL 99.99  29,996,000.03 29,996,000.03

0.00

0.000% 04/25/2011 29.996.000.03

6,006,000.00 5705X5RES  MARKET ST FNDG CORP CORPORATE COMMERCIAL 99.99 6,005,486.95 6,005,486.95

0.00

0.000% 04/14/2011 6.005.486.95

10,000,000.00  5705X5544  MARKET ST FNDG CORP CORPORATE COMMERCIAL 99.98 9,997,525.00 9,997,525.00

0.00

0.000% 05/04/2011 9,997,525.00

5,000,000.00  5705X5SC6  MARKET ST FNDG CORP CORPORATE COMMERCIAL 99.97 4,998,448.98 4,998,448.98

0.00

0.000% 05/12/2011 4.998.448.98

14,000,000.00 67983UTE3  OLD LINE FUNDING LLC ZCP 14/JUN/2011 99.95  13,992,805.52 13,992,805.52

0.000% 06/14/2011 0.00

13,992,805.52

5,000,000.00 79540BR57 ~SALISBURY REC CO LLC CORPORATE COMMERCIAL 100.00 4,999,872.22 4,999,872.22
PAPER

0.00

0.000% 04/05/2011 4.999 872.22

25,000,000.00 79540BRB4 SALISBURY REC CO LLC CORPORATE COMMERCIAL 99.99  24,998,472.25 24,998,472.25
PAPER

0.00

0.000% 04/11/2011 24.998.472.95

0.00 1.43%
0.00 1.07%
0.00 1.43%
0.00 1.07%
0.00 1.43%
0.00 1.43%
0.00 0.45%
0.00 2.15%
0.00 0.43%
0.00 0.72%
0.00 0.36%
0.00 1.00%
0.00 0.36%
0.00 1.79%
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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
Accrued Income Base
Market Value + Accrued Income Base

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

15,750,000.00 82124MS35 EEEEEIELD RECEIVABLE CORPORATE COMMERCIAL 99.98 15,746,220.00 15,746,228.88 0.00 1.13%
0.000% 05/03/2011 15,746,220.00

15,000,000.00 82124MSSO |EEEEEIELD RECEIVABLE CORPORATE COMMERCIAL 99.96 14,993,740.61 14,993,740.61 0.00 1.07%
0.000% 05/26/2011 14,993,748:22

10,000,000.00 85520MRR6 EX{;EEIRD FDG. CORP. CORPORATE COMMERCIAL 99.98 9,998,133.40 9,998,133.40 0.00 0.72%
0.000% 04/25/2011 9,998,132:?13

16,210,000.00 85520MTD5 EXI/;EE{IRD FDG. CORP. CORPORATE COMMERCIAL 99.95 16,201,125.02 16,201,125.02 0.00 1.16%
0.000% 06/13/2011 16,201,122:82

15,000,000.00 86888NT88 SX'FDQEEY FUNDING CORP CORPORATE COMMERCIAL 99.95 14,992,551.55 14,992,551.55 0.00 1.07%
0.000% 06/08/2011 14,992,552:22

10,000,000.00 86888NTF2 SXSEEY FUNDING CORP CORPORATE COMMERCIAL 99.94 9,994,375.00 9,994,375.00 0.00 0.72%
0.000% 06/15/2011 9,994,372:88

16,897,000.00 88602UR10 THUNDER BAY FNDNG LLC. CORPORATE 100.00 16,897,000.00 16,897,000.00 0.00 1.21%
COMMERCIAL PAPER 0.00
0.000% 04/01/2011 16,897,000.00

10,000,000.00 88602US43 THUNDER BAY FNDNG LLC. CORPORATE 99.98 9,997,616.57 9,997,616.57 0.00 0.72%
COMMERCIAL PAPER 0.00
0.000% 05/04/2011 9,997,616.57

12,477,000.00 88602UTEO0 THUNDER BAY FNDNG LLC. CORPORATE 99.95 12,470,588.25 12,470,588.25 0.00 0.89%
COMMERCIAL PAPER 0.00
0.000% 06/14/2011 12,470,588.25

10,000,000.00 92217MRE9 \Ffﬁsllé’-\l__\l’?:LE FDG CAP COR CORPORATE COMMERCIAL 99.99 9,999,025.00 9,999,025.00 0.00 0.72%
0.000% 04/14/2011 9,999,022:88

10,308,000.00 92646LR51 \;L(\:JSRRY RECEIVABLES CORPORATE COMMERCIAL 100.00 10,307,690.76 10,307,690.76 0.00 0.74%
0.000% 04/05/2011 10,307,698:(7)2

24,000,000.00 92646LR85 \lé'lo(\:JéJRRY RECEIVABLES CORPORATE COMMERCIAL 99.99 23,998,740.00 23,998,740.00 0.00 1.72%
0.000% 04/08/2011 23,998,748:88

31,000,000.00 93114FRK2 \éVAAg_I-EI\AART STORES, INC CORPORATE COMMERCIAL 99.99 30,997,675.03 30,997,672.83 0.00 2.22%
0.000% 04/19/2011 30,997,675.03

21,348,000.00 96442MRJ6 \lévAl—iFl’EE POINT FDG INC. CORPORATE COMMERCIAL 99.99 21,344,874.89 21,344,874.89 0.00 1.53%
0.000% 04/18/2011 21,344,872:28

SHORT 757,538,000.00 757,382,046.70 757,382,046.70 0.00 54.19%

TERM
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Quantity Security ID  Security Description

Market Price

Cost Base

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

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

INVESTMENTS -
COMMERCIAL
PAPER
INTEREST
BEARING)

Category Long Description: SHORT TERM INVESTMENTS - DISCOUNTED NOTES

30,000,000.00 31315KDU1 FED AGRIC MTG CP DSC NT FED BE MATURES
01/APR/2011

5,000,000.00 965901D GOLDEN FUNDING ZCP 01/AUG/2011
0.000% 08/01/2011

SHORT
TERM
INVESTMENTS - 35,000,000.00

DISCOUNTED
NOTES

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
40,000,000.00 912795VD0  UNITED STATES TREAS BILLS ZCP 07/APR/2011

0.000% 04/07/2011
SHORT
TERM
INVESTMENTS - 40,000,000.00
TREASURY BILLS
Category Long Description:
0.00 Net Income Payable
0.00 Net Income Receivable

0.00

100.00

99.86

100.00

0.00

0.00

30,000,000.00

4,992,960.80

34,992,960.80

39,998,749.69

39,998,749.69

(318,679.71)

44,465.76

(274,213.95)

0.00
757,382,046.70

30,000,000.00
0.00
30,000,000.00

4,992,960.80
0.00
4,992,960.80

34,992,960.80
0.00
34,992,960.80

39,998,749.69
0.00
39,998,749.69

39,998,749.69
0.00
39,998,749.69

0.00
(318,679.71)
(318,679.71)

0.00
44,465.76
44,465.76

0.00
(274,213.95)
(274,213.95)

0.00 2.15%
0.00 0.36%
0.00 2.50%
0.00 2.86%
0.00 2.86%

0.00 (0.02%)

0.00 0.00%

0.00 (0.02%)

Grand Total 1,397,789,426.30

1,397,395,537.06

1,397,754,932.36
935.88
1,397,755,868.24

12,163.85 100.00%
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