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Detailed Net Asset Valuation LGIP Pool 5
As of: 31-Jan-2012

Institutional Accounting

Page 1 of 11

Detailed Net Asset Valuation

Account: P 03273 STATE OF ARIZONA - POOL 5 (LGIP)

Quantity Security ID  Security Description  Market Price Cost Base

Accrued Income Base
Market Value + Accrued Income Base

Market Value Base Unrealized Gain/Loss Base

% of Fund

Category Long Description: CASH EQUIVALENTS - REPURCHASE AGREEMENTS

251,406,008.65 46999W014 TRI-PARTY REPO JP 100.00 251,406,008.65 251,406,008.65
MORGAN 0.30% 2 095.05
10/FEB/2012 SO0
251,408,103.70
100,099,493.08 46999W022 TRI-PARTY REPO JP 100.00 100,099,493.08 100,099,493.08
MORGAN REPO 556.11
SWEEP 0.20% '
10/FEB/2012 100,100,049.19
125,000,000.00 5199U2974 TRI-PARTY REPOP 100.00  125,000,000.00 125,000,000.00
DEUTSCHE 0.06% 10.208.33
07/FEB/2012 195 010 208 33
0.060% 02/07/2012 et
150,000,000.00 852997798 TRI-PARTY REPO 100.00  150,000,000.00 150,000,000.00
SOUTH STREET 8.000.00
0.16% 03/FEB/2012 150 008 000.00
0.160% 02/03/2012 St
65,000,000.00 852997822 TRI-PARTY REPO 100.00  65,000,000.00 65,000,000.00
SOUUTH STREET 2 455 56
0.17% 22/FEB/2012 65.002 455 56
0.170% 02/22/2012 eI
203,119,074.53 852997889 TRI-PARTY REPO 100.00 203,119,074.53 203,119,074.53
SOUTH STREET 1128.44
0.20% 01/FEB/2012 903 120 202,97
0.200% 02/01/2012 e ee
ESB |A\5A(L: éﬁ?s 894,624,576.26
REPURCHASE 894,624,576.26 894,624,576.26 24,443.49
AGREEMENTS 894,649,019.75
Category Long Description: CASH EQUIVALENTS - STIF
0.00 928989383 JPMORGAN US 100.00 0.00 0.00
GOVT MMKT - 0.20
AGENCY SHR FUND '
1603 0.20
MONTHLY VARIABLE
12/31/2049
63,041,978.40 G34995814 FIDELITY 100.00  63,041,978.40 63,041,978.40
INVESTMENTS - 8.514.99
PRIME MONEY s
MARKET 63,050,493.39

MONTHLY VARIABLE
02/01/2012

0.00 16.55%

0.00 6.59%
0.00 8.23%
0.00 9.87%
0.00 4.28%

0.00 13.37%

0.00 58.89%

0.00 0.00%

0.00 4.15%
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JPMorgan _ .
Detailed Net Asset Valuation LGIP Pool 5
As of: 31-Jan-2012

Institutional Accounting Detailed Net Asset Valuation

Account: P 03273 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: CASH EQUIVALENTS - STIF
63,041,978.40

TOTAL: CASH
EQUIVALENTS - STIF 63,041,978.40 63,041,978.40 8,515.19 0.00 4.15%
63,050,493.59

Category Long Description: FIXED INCOME - ASSET BACK

1,392,053.34 05573WAA3 BMW VEHICLE 100.04 1,392,053.34 1,392,554.48 501.14 0.09%
OWNER TRUST 82.71
2011-A A-1 0.306% 1392 63719
MONTHLY 0.305% 99e03 L
09/25/2012
1,392,554.48
TOTAL: FIXED INCOME -
ASSET BACK 1,392,053.34 1,392,053.34 82.71 501.14 0.09%
1,392,637.19
Category Long Description: FIXED INCOME - CORPORATE BONDS
2,500,000.00 084664BK6 BERKSHIRE 100.72 2,518,045.27 2,518,045.27 0.00 0.17%
HATHAWAY 20 798.85
FINANCE CORP 4% £90.
BDS 15/APR/2012 2,547,844.12
SEMI-ANN. 4.000%
04/15/2012
5,000,000.00 149123BT7 CATERPILLAR INC 100.22 5,000,000.00 5,011,000.00 11,000.00 0.33%
FRN 21/NOV/2012 5794.42
USD1000 5,016,794.42
QUARTERLY VR 55
FLOATING
11/21/2012
12,000,509.59  16833AD FDIC ALLIANCE 100.00  12,000,509.59 12,000,509.59 0.00 0.79%
BANK OF ARIZONA 631.26

CDARS CD 0.24%

0.240% 02/16/2012 12,001,140.85

10,000,000.00 36962G2M5 GENERAL ELECTRIC 100.00  10,000,000.00 10,000,000.00 0.00 0.66%
CAPITAL CORP 4286.94
FLTG RATE NTS 10.004 286 94
QUARTERLY U ES0.
FLOATING
04/10/2012

20,000,000.00 36967HBA4 GENL ELEC CAP 100.28  20,017,064.86 20,056,460.00 39,395.14 1.32%
CORP FDIC TLGP 13.228.82

GTD SR NT FLT 12
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As of: 31-Jan-2012

Institutional Accounting Detailed Net Asset Valuation

Account: P 03273 STATE OF ARIZONA - POOL 5 (LGIP)

Market Value Base Unrealized Gain/Loss Base % of Fund

Accrued Income Base
Market Value + Accrued Income Base

Quantity Security ID  Security Description  Market Price Cost Base

Category Long Description: FIXED INCOME - CORPORATE BONDS

QUARTERLY 20,069,688.82
FLOATING
09/21/2012
9,150,000.00 428236AK9 HEWLETT PACKARD 10001  9,151,062.42 9,151,062.42 0.00  0.60%
CO FLOAT 10,037.13
01/MAR/2012 0161009 52
QUARTERLY L0
FLOATING
03/01/2012
9,750,000.00 59018YE72 MERRILL LYNCH & 99.63  9,746,468.13 9,713,681.25 (32,786.88)  0.64%
CO INC FLTG RATE 11.894.67
NTS 05/JUN/2012 0725 575 o0
QUARTERLY s
FLOATING
06/05/2012
20,000,000.00 61757UANO  MORGAN STANLEY 100.05  20,010,263.70 20,010,263.70 0.00 1.32%
FRN 13/MAR/2012 20.604.20
USD1000 20,030,867.90
QUARTERLY DSR.80
FLOATING
03/13/2012
8,000,000.00 89233P5Q5 TOYOTA MTR CRD 100.11  8,000,000.00 8,008,976.00 8976.00  0.53%
CORP MTN BE NT-B 8.630.52
FLT 13 11/JAN/2013 6017006 59
QUARTERLY Dl
FLOATING
01/11/2013
96,469,998.23
TOTAL: FIXED INCOME -
e rr 96,400,509.59 96,443,413.97 104,906.81 26,584.26  6.36%
96,574,905.04
Category Long Description: FIXED INCOME - GOVERNMENT BONDS
5,000,000.00 31331KTV2 FEDERAL FARM CR 100.10  5,000,000.00 5,004,945.00 494500  0.33%
BKS CONS BD FLT 805.88
13 11/FEB/2013 & 005 750 55
MONTHLY 009,150
FLOATING
02/11/2013
25,000,000.00 313370FV5 FEDERAL HOME 100.00  24,999,981.21 24,999,981.21 0.00 1.65%

LOAN BANKS CONS
BD FLT 12
03/FEB/2012

18,875.03
25,018,856.24
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Detailed Net Asset Valuation

Account: P 03273 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: FIXED INCOME - GOVERNMENT BONDS

10,000,000.00 313374UC2 FEDERAL HOME
LOAN BANKS CONS

10,000,000.00 31398A3F7

20,000,000.00 31398A3X8

TOTAL: FIXED INCOME -
GOVERNMENT BONDS 70,000,000.00

Category Long Description: MISCELLANEOUS - CURRENCIES

(0.35) CASH

TOTAL: MISCELLANEOUS - (0.35)
CURRENCIES ’

Category Long Description: MISCELLANEOUS - OTHER
EXPENSE

EXPENSE

EXPENSE

FEDERAL NATIONAL
MORTGAGE ASSOC

FANNIE MAE VAR

INVESTMENT MGT
FEE
MANAGEMENT FEES

MISCELLANEOUS
FEE

100.02

100.09

100.11

1.00

10,000,463.90

10,004,526.19

20,012,447.08

70,017,418.38

(0.35)

(0.35)

(74,440.40)

(6,000.00)

(4,166.66)

10,001,900.00
575.00
10,002,475.00

10,008,710.00
747.25
10,009,457.25

20,022,700.00
8,516.66
20,031,216.66

70,038,236.21
29,519.82
70,067,756.03

(0.35)
0.00
(0.35)

(0.35)
0.00
(0.35)

0.00
(74,440.40)
(74,440.40)

0.00
(6,000.00)
(6,000.00)

0.00

(4,166.66)
(4,166.66)

1,436.10 0.66%

4,183.81 0.66%
10,252.92 1.32%

20,817.83 4.61%

0.00 (0.00%)

0.00  (0.00%)

(0.00%)

(0.00%)

(0.00%)
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Detailed Net Asset Valuation

Account: P 03273 STATE OF ARIZONA - POOL 5 (LGIP)

Quantity Security ID  Security Description  Market Price Cost Base

Accrued Income Base
Market Value + Accrued Income Base

Market Value Base Unrealized Gain/Loss Base % of Fund

Category Long Description: MISCELLANEOUS - OTHER

0.00
OTHeR I SCELLANEOUS - (84,607.06) (84,607.06)
(84,607.06)

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT
10,000,000.00 25152XNE6 DEUTSCHE BANK 100.00

NY VAR 02/MAR/2012

10,000,000.00

10,000,000.00
9,131.21

QUARTERLY002-
QUART! 10,009,131.21
3,000,000.00 25152XNF3 DEUTSCHE BANK 99.92  3,000,000.00 2,997,545.10
AG NY CERTIFICATE 8.946.67
OF DEPOSIT FIXED S35
3,006,491.77
5,000,000.00 78009J6M2 ROYAL BK OF 99.95  5,000,000.00 4,997,545.00
CANADA 1,892.70
CERTIFICATE OF e
DEPOSIT VARIABLE 4,999,437.70
QUARTERLY009-
JuL-12
12,361,350.14 959466N  FDIC ALLIANCE 100.00  12,361,359.14 12,361,359.14
BANK OF ARIZONA 66.460.09
CDARS 0.88% a0
12,427,819.23
341,971.58 959468N  FDIC ALLIANCE 100.00 341,971.58 341,971.58
BANK OF ARIZONA 93.24
CDARS 22/DEC/2011 '
341,994.82
12,510,272.36  967058N  FDIC ALLIANCE 100.00  12,510,272.36 12,510,272.36
BANK OF ARIZONA 82 869.42
CDARS CD 0.77% Dot
12,593,141.78
12,531,620.30 978660N  FDIC ALLIANCE 100.00  12,531,620.39 12,531,620.39

TOTAL: SHORT TERM
INVESTMENTS -
CERTIFICATE OF DEPOSIT

55,745,223.47

BANK OF ARIZONA
CDARS 0.61%

55,745,223.47

34,975.24
12,566,595.63
55,740,313.57

204,298.57
55,944,612.14

(0.01%)

0.00 0.66%

(2,454.90) 0.20%

(2,455.00) 0.33%

0.00 0.82%
0.00 0.02%
0.00 0.83%
0.00 0.83%

(4,909.90) 3.68%
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Detailed Net Asset Valuation

Account: P 03273 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)

9,800,000.00

10,000,000.00

10,000,000.00

10,000,000.00

10,000,000.00

10,000,000.00

10,000,000.00

10,000,000.00

5,000,000.00

06538BBU6G

06538BDP5

11765JB90

11765JBP4

15963TBG3

15963TBH1

16115UBG5

16115UBP5

19121AC17

BANK OF TOKYO-
MITSUBIS
CORPORATE
COMMERCIAL
PAPER

0.000% 02/28/2012

BANK OF TOKYO-
MITSUBIS
CORPORATE
COMMERCIAL
PAPER

0.000% 04/23/2012

BRYANT PRK FDG
LLC CORPORATE
COMMERCIAL
PAPER

0.000% 02/09/2012

BRYANT PRK FDG
LLC CORPORATE
COMMERCIAL
PAPER

0.000% 02/23/2012

CHARIOT FNDG LLC
CORPORATE
COMMERCIAL
PAPER

0.000% 02/16/2012

CHARIOT FNDG LLC
CORPORATE
COMMERCIAL
PAPER

0.000% 02/17/2012
CHARTA, LLC ZCP
16/FEB/2012

0.000% 02/16/2012

CHARTA, LLC ZCP
23/FEB/2012

0.000% 02/23/2012

COCA-COLA
COMPANY
CORPORATE
COMMERCIAL
PAPER

99.98

99.91

100.00

99.99

99.99

99.99

99.99

99.98

99.99

9,798,529.99

9,990,661.12

9,999,622.20

9,998,961.09

9,999,250.53

9,999,022.16

9,998,749.98

9,997,817.05

4,999,275.00

9,798,529.99
0.00
9,798,529.99

9,990,661.12
0.00
9,990,661.12

9,999,622.20
0.00
9,999,622.20

9,998,961.09
0.00
9,998,961.09

9,999,250.53
0.00
9,999,250.53

9,999,022.16
0.00
9,999,022.16

9,998,749.98
0.00
9,998,749.98

9,997,817.05
0.00
9,997,817.05

4,999,275.00
0.00
4,999,275.00

0.00 0.64%
0.00 0.66%
0.00 0.66%
0.00 0.66%
0.00 0.66%
0.00 0.66%
0.00 0.66%
0.00 0.66%
0.00 0.33%
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Detailed Net Asset Valuation

Account: P 03273 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: SHORT TERM INVESTMENTS - COMMERCIAL PAPER (INTEREST BEARING)

18,000,000.00

10,000,000.00

17,000,000.00

19,544,000.00

10,000,000.00

10,000,000.00

20,000,000.00

10,000,000.00

2063C0BD3

29101ABD5

3024A6G97

38346LBN5

38362VCM3

38362VCP6

52468JB29

529521L.C26

0.000% 03/01/2012

CONCORD MIN CPTL
CO CORPORATE
COMMERCIAL
PAPER

0.000% 02/13/2012

EMERSON
ELECTRIC CO
CORPORATE
COMMERCIAL
PAPER

0.000% 02/13/2012

FCAR OWNER
TRUST CORPORATE
COMMERCIAL
PAPER

0.000% 07/09/2012

GOTHAM FDG CORP
CORPORATE
COMMERCIAL
PAPER

0.000% 02/22/2012

GOVCO, LLC.
CORPORATE
COMMERCIAL
PAPER DISCOUNT

0.000% 03/21/2012

GOVCO, LLC.
CORPORATE
COMMERCIAL
PAPER DISCOUNT

0.000% 03/23/2012

LEGACY CAPITAL
COMPANY
CORPORATE
COMMERCIAL
PAPER

0.000% 02/02/2012
LEXINGTN PKR CAP
CO LL CORPORATE

COMMERCIAL
PAPER

0.000% 03/02/2012

99.99

100.00

99.80

99.99

99.95

99.95

100.00

99.96

17,997,833.29

9,999,766.66

16,966,212.50

19,542,289.87

9,994,963.98

9,995,466.71

19,999,822.23

9,996,333.30

17,997,833.29
0.00
17,997,833.29

9,999,766.66
0.00
9,999,766.66

16,966,000.00
0.00
16,966,000.00

19,542,289.87
0.00
19,542,289.87

9,994,963.98
0.00
9,994,963.98

9,995,466.71
0.00
9,995,466.71

19,999,822.23
0.00
19,999,822.23

9,996,333.30
0.00
9,996,333.30

0.00 1.18%

0.00 0.66%

(212.50) 1.12%

0.00 1.29%
0.00 0.66%
0.00 0.66%
0.00 1.32%
0.00 0.66%
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Detailed Net Asset Valuation

Account: P 03273 STATE OF ARIZONA - POOL 5 (LGIP)

Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Quantity Security ID  Security Description  Market Price Cost Base

Unrealized Gain/Loss Base % of Fund

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

16,850,000.00 53127TBF9 LIBERTY FUNDING 99.99 16,848,652.71 16,848,652.71
LLC CORPORATE 0.00
COMMERCIAL :
PAPER 16,848,652.71
0.000% 02/15/2012

5,000,000.00 5705X4BF0 MARKET ST FNDG 99.99 4,999,572.37 4,999,572.37
CORP CORPORATE 0.00
COMMERCIAL ’
PAPER 4,999,572.37
0.000% 02/15/2012
9,021,000.00 5705X4CF9 MARKET ST FNDG 99.97 9,018,521.69 9,018,521.69

CORP CORPORATE 0.00
COMMERCIAL '
PAPER 9,018,521.69
0.000% 03/15/2012

10,000,000.00 5705X4E75 MARKET ST FNDG 99.96 9,993,333.29 9,995,824.00
CORP CORPORATE 0.00
COMMERCIAL ’
PAPER 9,995,824.00
0.000% 05/07/2012

20,000,000.00 65409RC57 NIEUW AMSTERDAM 99.97 19,994,696.40 19,994,696.40
RECV CORPORATE 0.00
COMMERCIAL ’
PAPER 19,994,696.40
0.000% 03/05/2012

10,000,000.00 66844CC51 NORTHWESTERN 99.99 9,998,625.05 9,998,625.05
UNIVERS 0.00
CORPORATE '
COMMERCIAL 9,998,625.05
PAPER
0.000% 03/05/2012

10,000,000.00 79540ABN7 SALISBURY REC CO 99.99 9,998,891.68 9,998,891.68
LLC CORPORATE 0.00
COMMERCIAL ’
PAPER 9,998,891.68
0.000% 02/22/2012

10,000,000.00 86257FDC6 STRAIGHT A FDG 99.99 9,999,250.04 9,999,250.04
SLSTN CORPORATE 0.00
COMMERCIAL '
PAPER 9,999,250.04
0.000% 02/28/2012

20,000,000.00 86888MB71 SURREY FUNDING 100.00 19,999,334.21 19,999,334.21

CORP CORPORATE
COMMERCIAL

0.00

0.00 1.11%
0.00 0.33%
0.00 0.59%
2,490.71 0.66%
0.00 1.32%
0.00 0.66%
0.00 0.66%
0.00 0.66%
0.00 1.32%
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Detailed Net Asset Valuation

Account: P 03273 STATE OF ARIZONA - POOL 5 (LGIP)

Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Quantity Security ID  Security Description  Market Price Cost Base

Unrealized Gain/Loss Base % of Fund

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

PAPER 19,999,334.21
0.000% 02/07/2012
7,500,000.00 92646KB76 VICTORY 100.00 7,499,787.51 7,499,787.51
RECEIVABLES 0.00
CORPORATE .
COMMERCIAL 7,499,787.51
PAPER
0.000% 02/07/2012
5,000,000.00 92646KBG6 VICTORY 99.99 4,999,687.48 4,999,687.48
RECEIVABLES 0.00
CORPORATE '
COMMERCIAL 4,999,687.48
PAPER
0.000% 02/16/2012
8,922,000.00 92646KBM3 VICTORY 99.99 8,921,124.90 8,921,124.90
RECEIVABLES 0.00
CORPORATE .
COMMERCIAL 8,921,124.90
PAPER
0.000% 02/21/2012
6,352,000.00 96442LBA4 WHITE POINT FDG 99.99 6,351,444.21 6,351,444.21
INC. CORPORATE 0.00
COMMERCIAL '
PAPER 6,351,444.21
0.000% 02/10/2012
TOTASL: SHORST TERM 337,899,777.41
INVESTMENTS -
COMMERCIAL PAPER 337,989,000.00 337,897,499.20 0.00
(INTEREST BEARING) 337.899 777.41
Category Long Description:
0.00 Net Income Payable 0.00 (273,521.58) 0.00
(273,521.58)
(273,521.58)
0.00 Net Income 0.00 16,457.40 0.00
Receivable 16.457.40
16,457.40
0.00
TOTAL: 0.00 (257,064.18)

(257,064.18)

0.00 0.49%
0.00 0.33%
0.00 0.59%
0.00 0.42%

2,278.21 22.24%

0.00 (0.02%)

0.00 0.00%

0.00  (0.02%)
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Account: P 03273 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:

(257,064.18)

1,519,207,434.21

Grand Total 1,519,193,340.71 1,518,820,491.43 30,095.35 45,271.54 100.00%

1,519,237,529.56
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