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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: CASH EQUIVALENTS - REPURCHASE AGREEMENTS

TOTAL: CASH
EQUIVALENTS -
REPURCHASE
AGREEMENTS

100,000,000.00

251,466,771.92

100,115,621.42

250,000,000.00

138,317,134.13

839,899,527.47

17399K470

46999W014

46999W022

85299T412

852997487

TRI-PARTY REPO
CITIGROUP 0.13%
05/MAR/2012

0.130% 03/05/2012
TRI-PARTY REPO JP

MORGAN 0.30%
19/MAR/2012

TRI-PARTY REPO JP
MORGAN REPO
SWEEP 0.20%

19/MAR/2012
TRI-PARTY REPO

SOUTH STREET
0.14% 07/MAR/2012

0.140% 03/07/2012
TRI-PARTY REPO

SOUTH STREET
0.22% 01/MAR/2012

0.220% 03/01/2012

Category Long Description: CASH EQUIVALENTS - STIF

TOTAL: CASH
EQUIVALENTS - STIF

63,050,493.39

0.00

63,050,493.39

315993154

928989383

FIDELITY
INVESTMENTS -
PRIME MONEY
MARKET

MONTHLY VARIABLE
03/01/2012

JPMORGAN US
GOVT MMKT -
AGENCY SHR FUND
1603

MONTHLY VARIABLE
12/31/2049

100.00

100.00

100.00

100.00

100.00

100.00

100.00

100,000,000.00

251,466,771.92

100,115,621.42

250,000,000.00

138,317,134.13

839,899,527.47

63,050,493.39

0.00

63,050,493.39

100,000,000.00
1,083.33
100,001,083.33

251,466,771.92
2,095.56
251,468,867.48

100,115,621.42
556.20
100,116,177.62

250,000,000.00
7,777.78
250,007,777.78

138,317,134.13
845.27
138,317,979.40
839,899,527.47
12,358.14
839,911,885.61

63,050,493.39
9,017.08
63,059,510.47

0.00
0.21
0.21

63,050,493.39
9,017.29

0.00 6.67%

0.00 16.77%

0.00 6.68%

0.00 16.67%

0.00 9.22%

0.00 56.01%

0.00 4.21%
0.00 0.00%
0.00 4.21%

D-060-294-611

16-Mar-2012 14:05:49
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JPMorgan _ .
Detailed Net Asset Valuation LGIP Pool 5
As of: 29-Feb-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
63,059,510.68

Category Long Description: FIXED INCOME - ASSET BACK

715,028.73 05573WAA3 BMW VEHICLE 100.02 715,028.73 715,175.17 146.44 0.05%
OWNER TRUST 30.35
2011-A A-1 0.306% 715 205,52
MONTHLY 0.305% 22055
09/25/2012
715,175.17
TOTAL: FIXED INCOME -
ASSET BACK 715,028.73 715,028.73 30.35 146.44 0.05%
715,205.52
Category Long Description: FIXED INCOME - CORPORATE BONDS
2,500,000.00 084664BK6 BERKSHIRE 100.44 2,510,973.48 2,510,973.48 0.00 0.17%
HATHAWAY 37 715.52
FINANCE CORP 4% e
BDS 15/APR/2012 2,548,689.00
SEMI-ANN. 4.000%
04/15/2012
5,000,000.00 149123BT7 CATERPILLAR INC 100.09 5,000,000.00 5,004,445.00 4,445.00 0.33%
FRN 21/NOV/2012 741.38
USD1000 5,005,186.38
QUARTERLY I, E0
FLOATING
11/21/2012
9,500,000.00 16833AD FDIC ALLIANCE 100.00 9,500,000.00 9,500,000.00 0.00 0.63%
BANK OF ARIZONA 1.093.15
CDARS CD 0.30% 9501 093 15
0.300% 05/17/2012 OELEES.
10,000,000.00 36962G2M5 GENERAL ELECTRIC 100.00  10,000,000.00 10,000,000.00 0.00 0.67%
CAPITAL CORP 9937.91
FLTG RATE NTS 10.009.937 91
QUARTERLY RIS
FLOATING
04/10/2012
20,000,000.00 36967HBA4 GENL ELEC CAP 100.20  20,014,940.90 20,039,600.00 24,659.10 1.34%
CORP FDIC TLGP 22 363.01
GTD SR NT FLT 12 20.061.963 01
QUARTERLY IR IR
FLOATING
09/21/2012

D-060-294-611 16-Mar-2012 14:05:49
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JPMorgan _ .
Detailed Net Asset Valuation LGIP Pool 5
As of: 29-Feb-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: FIXED INCOME - CORPORATE BONDS

9,150,000.00 428236AK9 HEWLETT PACKARD 100.00 9,150,000.00 9,150,000.00 0.00 0.61%
CO FLOAT 14,731.91
01/MAR/2012 9.164.731.91
QUARTERLY T
FLOATING
03/01/2012
9,750,000.00 59018YE72 MERRILL LYNCH & 99.73 9,747,287.52 9,723,548.25 (23,739.27) 0.65%
CO INC FLTG RATE 17,842.01
NTS 05/JUN/2012 9741 390 26
QUARTERLY T
FLOATING
06/05/2012
20,000,000.00 61757UANO MORGAN STANLEY 100.02  20,003,004.02 20,003,004.02 0.00 1.34%
FRN 13/MAR/2012 32,554.64
USD1000 ‘req
20,035,558.66
8,000,000.00 89233P5Q5 TOYOTA MTR CRD 100.20 8,000,000.00 8,015,728.00 15,728.00 0.54%
CORP MTN BE NT-B 13,844.78
FLT 13 11/JAN/2013 8 029’572'78
QUARTERLY AR
FLOATING
01/11/2013

93,947,298.75

TOTAL: FIXED INCOME -
CORPORATE BONDS 93,900,000.00 93,926,205.92 150,824.31 21,092.83 6.28%
94,098,123.06

Category Long Description: FIXED INCOME - GOVERNMENT BONDS

5,000,000.00 31331KTV2 FEDERAL FARM CR 100.08  5,000,000.00 5,003,790.00 3,790.00 0.33%

BKS CONS BD FLT 616.18
13 11/FEB/2013 5 004.406 18
MONTHLY OOHATR.
FLOATING
02/11/2013

10,000,000.00 313374UC2 FEDERAL HOME 100.03  10,000,384.30 10,002,670.00 2,285.70 0.67%
LOAN BANKS CONS 1.980.55
BD FLT12 DG
19/JUL/2012 10,004,650.55

10,000,000.00 31398A3F7 FEDERAL NATIONAL 100.07  10,003,882.68 10,006,640.63 2,757.95 0.67%
MORTGAGE ASSOC 516.25

0.282%/FRN

MONTHLY 10,007,156.88
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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

FLOATING
08/23/2012

20,000,000.00 31398A3X8 FANNIE MAE VAR
13/SEP/2012

TOTAL: FIXED INCOME -
GOVERNMENT BONDS 45,000,000.00

Category Long Description: MISCELLANEOUS - CURRENCIES
(3,013.15) CASH usD

TOTAL: MISCELLANEOUS -
CURRENCIES (3,013.15)

Category Long Description: MISCELLANEOUS - OTHER
EXPENSE LNEVEESTMENT MGT

EXPENSE MANAGEMENT FEES

EXPENSE MISCELLANEOUS
FEE

TOTAL: MISCELLANEOUS -
OTHER

100.12 20,010,842.80

45,015,109.78

1.00 (3,013.15)

(3,013.15)

(65,575.04)

(6,000.00)

(2,333.32)

(73,908.36)

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

10,000,000.00 25152XNE6 DEUTSCHE BANK

100.00  10,000,000.00

20,023,560.00
13,905.54
20,037,465.54

45,036,660.63
17,018.52
45,053,679.15

(3,013.15)
0.00
(3,013.15)

(3,013.15)
0.00
(3,013.15)

0.00
(65,575.04)
(65,575.04)

0.00
(6,000.00)
(6,000.00)

0.00
(2,333.32)
(2,333.32)

0.00
(73,908.36)
(73,908.36)

10,000,000.00

12,717.20 1.34%

21,550.85 3.00%

0.00 (0.00%)

0.00  (0.00%)

(0.00%)

(0.00%)

(0.00%)

(0.00%)

0.00 0.67%

D-060-294-611
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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 - CERTIFICATE OF DEPOSIT

NY VAR 02/MAR/2012

13,472.28

QUARTERLY002- 10,013,472.28
MAR-12
3,000,000.00 25152XNF3 DEUTSCHE BANK 99.97  3,000,000.00 2,999,133.00
AG NY CERTIFICATE 10.010.00
OF DEPOSIT FIXED D
3,009,143.00
5,000,000.00 78009J6M2 ROYAL BK OF 100.03  5,000,000.00 5,001,665.00
CANADA 4,279.16
CERTIFICATE OF 215
DEPOSIT VARIABLE 5,005,944.16
QUARTERLY009-
JuL-12
12,361,350.14 959466N  FDIC ALLIANCE 100.00  12,361,359.14 12,361,359.14
BANK OF ARIZONA 75.102.88
CDARS 0.88% s
12,436,462.02
341,971.58 959468N  FDIC ALLIANCE 100.00 341,971.58 341,971.58
BANK OF ARIZONA 107.46
CDARS 22/DEC/2011 :
342,079.04
12,510,272.36  967058N  FDIC ALLIANCE 100.00  12,510,272.36 12,510,272.36
BANK OF ARIZONA 90.522.96
CDARS CD 0.77% oL
12,600,795.32
10,000,000.00 978660N  FDIC ALLIANCE 100.00  10,000,000.00 10,000,000.00

TOTAL: SHORT TERM
INVESTMENTS -
CERTIFICATE OF DEPOSIT

53,213,603.08

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

BANK OF ARIZONA
CDARS 0.30%

53,213,603.08

1,150.68
10,001,150.68

53,214,401.08
194,645.42
53,409,046.50

10,000,000.00 06538BCD3 BANK OF TOKYO- 100.00 9,999,533.34 9,999,533.34
MITSUBIS 0.00
CORPORATE :
COMMERCIAL 9,999,533.34
PAPER

0.000% 03/13/2012

(867.00) 0.20%
1,665.00 0.33%
0.00 0.83%
0.00 0.02%
0.00 0.84%
0.00 0.67%

798.00 3.56%
0.00 0.67%

D-060-294-611
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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)

10,000,000.00 06538BDP5 BANK OF TOKYO- 99.94 9,993,963.93 9,993,963.93
MITSUBIS 0.00
CORPORATE .
COMMERCIAL 9,993,963.93
PAPER
0.000% 04/23/2012
6,952,000.00 11765JCC2 BRYANT PRK FDG 100.00 6,951,660.15 6,951,660.15
LLC CORPORATE 0.00
COMMERCIAL '
PAPER 6,951,660.15
0.000% 03/12/2012
10,000,000.00 11765JCP3 BRYANT PRK FDG 99.99 9,998,961.10 9,998,961.10
LLC CORPORATE 0.00
COMMERCIAL :
PAPER 9,998,961.10
0.000% 03/23/2012
10,000,000.00 15963TEGO CHARIOT FNDG LLC 99.96 9,995,988.92 9,995,988.92
CORPORATE 0.00
COMMERCIAL ’
PAPER 9,995,988.92
0.000% 05/16/2012
10,000,000.00 15963TEV7 CHARIOT FNDG LLC 99.95 9,995,302.78 9,994,750.00
CORPORATE 0.00
COMMERCIAL '
PAPER 9,994,750.00
0.000% 05/29/2012
10,000,000.00 15963TFF1 CHARIOT FNDG LLC 99.93 9,993,227.79 9,992,926.00
CORPORATE 0.00
COMMERCIAL ’
PAPER 9,992,926.00
0.000% 06/15/2012
9,700,000.00 16115UD32 CHARTA,LLC 99.98 9,698,399.50 9,698,399.50
CORPORATE 0.00
COMMERCIAL ’
PAPER DISCOUNT 9,698,399.50
0.000% 04/03/2012
5,000,000.00 19121AC17 COCA-COLA 100.00 5,000,000.00 5,000,000.00
COMPANY 0.00
CORPORATE '
COMMERCIAL 5,000,000.00
PAPER
0.000% 03/01/2012
10,000,000.00 19121AEJ6 COCA-COLA 99.97 9,996,750.05 9,996,750.05
COMPANY 0.00

0.00 0.67%
0.00 0.46%
0.00 0.67%
0.00 0.67%

(552.78) 0.67%

(301.79) 0.67%

0.00 0.65%
0.00 0.33%
0.00 0.67%
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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)

CORPORATE 9,996,750.05
COMMERCIAL
PAPER
0.000% 05/18/2012

10,000,000.00 2063C0OCC4 CONCORD MIN CPTL 99.99 9,999,083.31 9,999,083.31
CO CORPORATE 0.00
COMMERCIAL '
PAPER 9,999,083.31
0.000% 03/12/2012

10,000,000.00 2063C0D25 CONCORD MIN CPTL 99.96 9,996,355.57 9,996,355.57
CO CORPORATE 0.00
COMMERCIAL '
PAPER 9,996,355.57
0.000% 04/02/2012

5,000,000.00 2063COF15 CONCORD MIN CPTL 99.92 4,992,972.22 4,995,931.50

CO CORPORATE 0.00
COMMERCIAL :
PAPER 4,995,931.50
0.000% 06/01/2012

20,000,000.00 2284K0C29 CROWN POINT CAP 100.00 19,999,833.34 19,999,833.34
CO. CORPORATE 0.00
COMMERCIAL '
PAPER 19,999,833.34

DISCOUNT DTD
02/NOV/2011 DUE
02/MAR/2012 .52%

5,000,000.00 2284K0E27 CROWN POINT CAP 99.91 4,995,263.90 4,995,263.90
CO. CORPORATE 0.00
COMMERCIAL ’
PAPER 4,995,263.90
0.000% 05/02/2012
10,000,000.00 3024A6D25 FCAR OWNER 99.98 9,997,955.59 9,997,955.59
TRUST CORPORATE 0.00
COMMERCIAL ’
PAPER 9,997,955.59
0.000% 04/02/2012
17,000,000.00 3024A6G97 FCAR OWNER 99.87 16,972,375.00 16,977,544.70
TRUST CORPORATE 0.00
COMMERCIAL '
PAPER 16,977,544.70
0.000% 07/09/2012
10,000,000.00 30601VCT6 FAIRWAY FINANCE 99.99 9,999,133.29 9,999,133.29
CORP CORPORATE 0.00
COMMERCIAL ’

0.00 0.67%
0.00 0.67%
2,959.28 0.33%
0.00 1.33%
0.00 0.33%
0.00 0.67%
5,169.70 1.13%
0.00 0.67%

D-060-294-611
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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)

10,000,000.00

13,255,000.00

20,000,000.00

10,000,000.00

10,000,000.00

15,000,000.00

20,000,000.00

10,000,000.00

30601VDC2

38102JC11

38346LDJ2

38362VCM3

38362VCP6

52468JC51

52468JD27

52952L.C26

PAPER
0.000% 03/27/2012

FAIRWAY FINANCE
CORP CORPORATE
COMMERCIAL
PAPER

0.000% 04/12/2012

GOLDEN FUNDING
CORP CORPORATE
COMMERCIAL
PAPER

0.000% 03/01/2012

GOTHAM FDG CORP
CORPORATE
COMMERCIAL
PAPER

0.000% 04/18/2012

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% 03/05/2012

LEGACY CAPITAL
COMPANY
CORPORATE
COMMERCIAL
PAPER

0.000% 04/02/2012
LEXINGTN PKR CAP
CO LL CORPORATE

COMMERCIAL
PAPER

0.000% 03/02/2012

99.98

100.00

99.97

99.98

99.98

100.00

99.96

100.00

9,998,250.05

13,255,000.00

19,994,666.66

9,997,944.50

9,998,044.52

14,999,633.34

19,992,711.15

9,999,877.78

9,999,133.29

9,998,250.05
0.00
9,998,250.05

13,255,000.00
0.00
13,255,000.00

19,994,666.66
0.00
19,994,666.66

9,997,944.50
0.00
9,997,944.50

9,998,044.52
0.00
9,998,044.52

14,999,633.34
0.00
14,999,633.34

19,992,711.15
0.00
19,992,711.15

9,999,877.78
0.00
9,999,877.78

0.00 0.67%
0.00 0.88%
0.00 1.33%
0.00 0.67%
0.00 0.67%
0.00 1.00%
0.00 1.33%
0.00 0.67%

D-060-294-611
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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)

9,021,000.00 5705X4CF9 MARKET ST FNDG 99.99 9,020,193.11 9,020,193.11
CORP CORPORATE 0.00
COMMERCIAL ’
PAPER 9,020,193.11
0.000% 03/15/2012
10,000,000.00 5705X4E75 MARKET ST FNDG 99.95 9,995,347.18 9,995,347.18
CORP CORPORATE 0.00
COMMERCIAL ’
PAPER 9,995,347.18
0.000% 05/07/2012
20,000,000.00 65409RC57 NIEUW AMSTERDAM 100.00 19,999,357.14 19,999,357.14
RECV CORPORATE 0.00
COMMERCIAL '
PAPER 19,999,357.14
0.000% 03/05/2012
5,000,000.00 65409RE22 NIEUW AMSTERDAM 99.96 4,997,847.22 4,998,014.00
RECV CORPORATE 0.00
COMMERCIAL ’
PAPER 4,998,014.00
0.000% 05/02/2012
10,000,000.00 66844CC51 NORTHWESTERN 100.00 9,999,833.34 9,999,833.34
UNIVERS 0.00
CORPORATE ’
COMMERCIAL 9,999,833.34
PAPER
0.000% 03/05/2012
10,000,000.00 79540AC14 SALISBURY REC CO 100.00 10,000,000.00 10,000,000.00
LLC CORPORATE 0.00
COMMERCIAL :
PAPER 10,000,000.00
0.000% 03/01/2012
10,000,000.00 85520LC11 STARBIRD FDG. 100.00 10,000,000.00 9,999,916.70
CORP. CORPORATE 0.00
COMMERCIAL ’
PAPER 9,999,916.70
DISCOUNT DTD
01/FEB/2012 DUE
01/MAR/2012 .5%
10,000,000.00 86888MCE5 SURREY FUNDING 99.99 9,999,386.08 9,999,386.08
CORP CORPORATE 0.00
COMMERCIAL ’
PAPER 9,999,386.08
0.000% 03/14/2012
5,000,000.00 92646KC18 VICTORY 100.00 5,000,000.00 5,000,000.00

0.00 0.60%
0.00 0.67%
0.00 1.33%
166.78 0.33%
0.00 0.67%
0.00 0.67%

(83.30) 0.67%

0.00 0.67%

0.00 0.33%

D-060-294-611

16-Mar-2012 14:05:49
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Detailed Net Asset Valuation LGIP Pool 5
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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: SHORT TERM INVESTMENTS - COMMERCIAL PAPER (INTEREST BEARING)

CSeEynEs
COMMERCIAL 5,000,000.00
PAPER
0.000% 03/01/2012
7,000,000.00 92646KC26 VICTORY 100.00 6,999,968.89 6,999,968.89 0.00 0.47%
RECEIVABLES 0.00
CORPORATE :
COMMERCIAL 6,999,968.89
PAPER
0.000% 03/02/2012
10,000,000.00 92646KCU4 VICTORY 99.99 9,998,650.00 9,998,600.00 (50.00) 0.67%
RECEIVABLES 0.00
CORPORATE :
COMMERCIAL 9,998,600.00
PAPER
0.000% 03/28/2012
10,775,000.00 96442LCF2 WHITE POINT FDG 99.99  10,773,659.12 10,773,659.12 0.00 0.72%
INC. CORPORATE 0.00
COMMERCIAL :
PAPER 10,773,659.12
0.000% 03/15/2012
TOTASL: SHORST TERM 403,604,437.75
INVESTMENTS -
COMMERCIAL PAPER 403,703,000.00 403,597,129.86 0.00 7,307.89 26.92%

(INTEREST BEARING) 403,604,437.75

Category Long Description:

0.00 Net Income Payable 0.00 (255,867.23) 0.00 0.00 (0.02%)
(255,867.23)
(255,867.23)

0.00 Net Income 0.00 16,876.44 0.00 0.00 0.00%
Receivable 16,876.44
16,876.44
0.00
TOTAL: 0.00 (238,990.79) (238,990.79) 0.00  (0.02%)

(238,990.79)

Grand Total 1,499,478,639.52 1,499,101,185.93 1,499,464,981.09 50,896.01 100.00%
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70,994.88
1,499,535,975.97
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