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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

90,786,497.86

251,529,646.00

100,132,308.66

155,000,000.00

200,000,000.00

797,448,452.52

06099S719

46999W014

46999W022

852990C24

852990C40

TRI-PARTY REPO
BANK OF AMERICA
0.03% 02/APR/2012

0.030% 04/02/2012
TRI-PARTY REPO JP

MORGAN 0.30%
11/APR/2012

0.300% 04/11/2012
TRI-PARTY REPO JP

MORGAN REPO
SWEEP 0.20%

0.200% 04/11/2012
TRI-PARTY REPO

SOUTH STREET
0.25% 05/APR/2012

0.250% 04/05/2012
TRI-PARTY REPO

SOUTH STREET
0.25% 09/APR/2012

0.250% 04/09/2012

Category Long Description: CASH EQUIVALENTS - STIF

TOTAL: CASH
EQUIVALENTS - STIF

63,059,510.47

0.00

63,059,510.47

315992560

928989383

FIDELITY
INVESTMENTS -
PRIME MONEY
MARKET

JP MORGAN U S
GOVT MMF AGENCY
SHARES

MONTHLY VARIABLE
12/31/2049

100.00

100.00

100.00

100.00

100.00

100.00

100.00

90,786,497.86

251,529,646.00

100,132,308.66

155,000,000.00

200,000,000.00

797,448,452.52

63,059,510.47

0.00

63,059,510.47

90,786,497.86
151.31
90,786,649.17

251,529,646.00
4,192.16
251,533,838.16

100,132,308.66
1,112.58
100,133,421.24

155,000,000.00
10,763.89
155,010,763.89

200,000,000.00
12,500.00
200,012,500.00
797,448,452.52
28,719.94
797,477,172.46

63,059,510.47
10,711.48
63,070,221.95

0.00
12.46
12.46

63,059,510.47
10,723.94
63,070,234.41

0.00 6.18%

0.00 17.12%

0.00 6.82%

0.00 10.55%

0.00 13.62%

0.00 54.29%

0.00 4.29%
0.00 0.00%
0.00 4.29%

D-061-820-015
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JPMorgan _ .
Detailed Net Asset Valuation LGIP Pool 5
As of: 31-Mar-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 - ASSET BACK

97,933.02 05573WAA3 BMW VEHICLE 100.02 97,933.02 97,954.96 21.94 0.01%
OWNER TRUST 5.82
2011-A A-1 0.306% 9796078
MONTHLY 0.305% A
09/25/2012
97,954.96
TOTAL: FIXED INCOME -
ASSET BACK 97,933.02 97,933.02 5.82 21.94 0.01%
97,960.78
Category Long Description: FIXED INCOME - CORPORATE BONDS
2,500,000.00 084664BK6 BERKSHIRE 100.14 2,503,413.97 2,503,413.97 0.00 0.17%
HATHAWAY 46178.16
FINANCE CORP 4% e
BDS 15/APR/2012 2,549,592.13
SEMI-ANN. 4.000%
04/15/2012
5,000,000.00 149123BT7 CATERPILLAR INC 100.17 5,000,000.00 5,008,500.00 8,500.00 0.34%
FRN 21/NOV/2012 3.295.00
USD1000 5,011,795.00
QUARTERLY i
FLOATING
11/21/2012
9,500,000.00 16833AD FDIC ALLIANCE 100.00 9,500,000.00 9,500,000.00 0.00 0.65%
BANK OF ARIZONA 3513.70
CDARS CD 0.30% 9503513 70
0.300% 05/17/2012 PIRSO S
10,000,000.00 36962G2M5 GENERAL ELECTRIC 100.00  10,000,000.00 10,000,000.00 0.00 0.68%
CAPITAL CORP 15.978.60
FLTG RATE NTS 10.015.978.60
QUARTERLY HE2EE
FLOATING
04/10/2012
20,000,000.00 36967HBA4 GENL ELEC CAP 100.11  20,012,670.46 20,021,100.00 8,429.54 1.36%
CORP FDIC TLGP 2.894.52
GTD SR NT FLT 12 20023 99452
QUARTERLY HeSII
FLOATING
09/21/2012
9,750,000.00 59018YE72 MERRILL LYNCH & 99.98 9,748,163.43 9,748,163.43 0.00 0.66%
CO INC FLTG RATE 5.189.68
NTS 05/JUN/2012 0753353 11
QUARTERLY 1199993

D-061-820-015 10-Apr-2012 17:06:17



Page 3 of 11

JPMorgan _ .
Detailed Net Asset Valuation LGIP Pool 5
As of: 31-Mar-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

FLOATING
06/05/2012

TOYOTA MTR CRD 100.17 8,000,000.00 8,013,512.00 13,512.00 0.55%
CORP MTN BE NT-B 19.418.66
FLT 13 11/JAN/2013 e

8,032,930.66

QUARTERLY
FLOATING
01/11/2013

8,000,000.00 89233P5Q5

64,794,689.40
TOTAL: FIXED INCOME -
CORPORATE BONDS 64,750,000.00 64,764,247.86 96,468.32 30,441.54 4.42%

64,891,157.72

Category Long Description: FIXED INCOME - GOVERNMENT BONDS

5,000,000.00 31331KTV2 FEDERAL FARM CR 100.05  5,000,000.00 5,002,320.00 2,320.00 0.34%
BKS CONS BD FLT 646.77
13 11/FEB/2013 5 002,966 77
MONTHLY D e I00:
FLOATING
02/11/2013
10,000,000.00 313374UC2 FEDERAL HOME 100.01  10,000,299.20 10,000,810.00 510.80 0.68%
LOAN BANKS CONS 3,697.22
BD FLT12 e
19/JUL/2012 10,004,507.22
QUARTERLY
FLOATING
07/19/2012
10,000,000.00 31398A3F7 FEDERAL NATIONAL 100.04  10,003,194.79 10,004,500.00 1,305.21 0.68%
MORTGAGE ASSOC 654.37

0.282%/FRN

MONTHLY
FLOATING
08/23/2012

20,000,000.00 31398A3X8 FANNIE MAE VAR 100.08  20,009,127.88 20,016,040.00 6,912.12 1.36%
13/SEP/2012 3,900.01

(FQLUéAE_I'_FIEIFé‘LY 20,019,940.01

09/13/2012

10,005,154.37

45,023,670.00
TOTAL: FIXED INCOME -
GOVERNMENT BONDS 45,000,000.00 45,012,621.87 8,898.37 11,048.13 3.07%

45,032,568.37
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Detailed Net Asset Valuation

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

Quantity Security ID  Security Description

Cost Base

Market Value Base Unrealized Gain/Loss Base % of Fund

Accrued Income Base
Market Value + Accrued Income Base

Category Long Description: MISCELLANEOUS - CURRENCIES

TOTAL: MISCELLANEOUS -

CURRENCIES

uUsD

Category Long Description: MISCELLANEOUS - OTHER

TOTAL: MISCELLANEOUS -

OTHER

INVESTMENT MGT
FEE
MANAGEMENT FEES

MISCELLANEOUS
FEE

(73,743.98)

(73,743.98)

(2,991.93)

(6,000.00)

(2,333.32)

(11,325.25)

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

5,000,000.00 78009J6M2

12,361,359.14 959466N

3,000,000.00 25152XNF3 DEUTSCHE BANK
AG NY CERTIFICATE
OF DEPOSIT FIXED

ROYAL BK OF
CANADA

CERTIFICATE OF
DEPOSIT VARIABLE

QUARTERLY009-
JUL-12

FDIC ALLIANCE
BANK OF ARIZONA

CDARS 0.88%

3,000,000.00

5,000,000.00

12,361,359.14

(73,743.98)
0.00
(73,743.98)

(73,743.98)
0.00
(73,743.98)

0.00
(2,991.93)
(2,991.93)

0.00
(6,000.00)
(6,000.00)

0.00
(2,333.32)
(2,333.32)

0.00
(11,325.25)
(11,325.25)

3,000,000.00
11,146.67
3,011,146.67

5,001,990.00
6,830.19
5,008,820.19

12,361,359.14
84,341.72
12,445,700.86

0.00 (0.01%)

0.00  (0.01%)

(0.00%)

(0.00%)

(0.00%)

(0.00%)

0.00 0.20%

1,990.00 0.34%

0.00 0.85%

D-061-820-015
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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 - CERTIFICATE OF DEPOSIT

TOTAL: SHORT TERM
INVESTMENTS -
CERTIFICATE OF DEPOSIT

Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
10,000,000.00 03948GDQ3

341,971.58

12,606,339.77

10,001,839.04

43,311,509.53

10,000,000.00

10,000,000.00

10,000,000.00

10,000,000.00

959468N

967058N

978660N

06538BDP5

06945LD96

15963TEGO

15963TEV7

FDIC ALLIANCE
BANK OF ARIZONA
CDARS 0.31%

FDIC ALLIANCE
BANK OF ARIZONA
CDARS CD 0.55%

FDIC ALLIANCE
BANK OF ARIZONA
CDARS 0.30%

ARCHER DANIELS
MIDLA CORPORATE
COMMERCIAL
PAPER

0.000% 04/24/2012

BANK OF TOKYO-
MITSUBIS
CORPORATE
COMMERCIAL
PAPER

0.000% 04/23/2012

BARTON CAPITAL
CORP. CORPORATE
COMMERCIAL
PAPER

0.000% 04/09/2012

CHARIOT FNDG LLC
CORPORATE
COMMERCIAL
PAPER

0.000% 05/16/2012
CHARIOT FNDG LLC

CORPORATE
COMMERCIAL

100.00

100.00

100.00

99.99

99.97

99.99

99.98

99.97

341,971.58

12,606,339.77

10,001,839.04

43,311,509.53

9,999,297.24

9,997,494.52

9,999,066.68

9,997,625.10

9,996,938.96

341,971.58
197.50
342,169.08

12,606,339.77
1,899.59
12,608,239.36

10,001,839.04
1,397.52
10,003,236.56

43,313,499.53
105,813.19
43,419,312.72

9,999,297.24
0.00
9,999,297.24

9,997,494.52
0.00
9,997,494.52

9,999,066.68
0.00
9,999,066.68

9,997,625.10
0.00
9,997,625.10

9,996,938.96
0.00
9,996,938.96

0.00 0.02%
0.00 0.86%
0.00 0.68%
1,990.00 2.96%
0.00 0.68%
0.00 0.68%
0.00 0.68%
0.00 0.68%
0.00 0.68%

D-061-820-015

10-Apr-2012 17:06:17
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JPMorgan _ .
Detailed Net Asset Valuation LGIP Pool 5
As of: 31-Mar-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

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

Quantity Security ID  Security Description  Market Price Cost Base

PAPER
0.000% 05/29/2012

10,000,000.00 15963TFF1 CHARIOT FNDG LLC 99.95 9,995,208.38 9,995,208.38 0.00 0.68%
CORPORATE 0.00
COMMERCIAL :
PAPER 9,995,208.38
0.000% 06/15/2012
9,700,000.00 16115UD32 CHARTA,LLC 100.00 9,699,903.00 9,699,903.00 0.00 0.66%
CORPORATE 0.00
COMMERCIAL )
PAPER DISCOUNT 9,699,903.00
DTD 07/FEB/2012
DUE
03/APR/2012 .25%
10,000,000.00 19121AEJ6 COCA-COLA 99.98 9,998,041.74 9,998,041.74 0.00 0.68%
COMPANY 0.00
CORPORATE :
COMMERCIAL 9,998,041.74
PAPER
0.000% 05/18/2012
20,000,000.00 2063C0D25 CONCORD MIN CPTL 100.00 19,999,802.78 19,999,802.78 0.00 1.36%
CO CORPORATE 0.00
COMMERCIAL ’
PAPER 19,999,802.78
DISCOUNT DTD
04/0CT/2011 DUE
02/APR/2012 .61%
5,000,000.00 2063COF15 CONCORD MIN CPTL 99.91 4,995,340.31 4,995,340.31 0.00 0.34%
CO CORPORATE 0.00
COMMERCIAL :
PAPER 4,995,340.31
0.000% 06/01/2012
15,000,000.00 2284K0D28 CROWN POINT CAP 100.00 14,999,875.00 14,999,875.00 0.00 1.02%
CO. CORPORATE 0.00
COMMERCIAL ’
PAPER 14,999,875.00
DISCOUNT DTD
08/NOV/2011 DUE
02/APR/2012 .58%
5,000,000.00 2284KODB8 CROWN POINT CAP 99.99 4,999,583.35 4,999,583.35 0.00 0.34%
CO. CORPORATE 0.00
COMMERCIAL :
PAPER 4,999,583.35

0.000% 04/11/2012

D-061-820-015

10-Apr-2012 17:06:17
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Detailed Net Asset Valuation LGIP Pool 5
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Institutional Accounting
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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)

5,000,000.00 2284K0E27 CROWN POINT CAP 99.95 4,997,631.99 4,997,631.99
CO. CORPORATE 0.00
COMMERCIAL :
PAPER 4,997,631.99
0.000% 05/02/2012
10,000,000.00 3024A6D25 FCAR OWNER 100.00 9,999,936.12 9,999,936.12
TRUST CORPORATE 0.00
COMMERCIAL ’
PAPER 9,999,936.12
0.000% 04/02/2012
7,000,000.00 3024A6F49 FCAR OWNER 99.95 6,996,515.52 6,996,515.52
TRUST CORPORATE 0.00
COMMERCIAL '
PAPER 6,996,515.52
0.000% 06/04/2012
17,000,000.00 3024A6G97 FCAR OWNER 99.91 16,978,962.50 16,985,167.50
TRUST CORPORATE 0.00
COMMERCIAL ’
PAPER 16,985,167.50
0.000% 07/09/2012
10,000,000.00 30601VDC2 FAIRWAY FINANCE 100.00 9,999,541.68 9,999,541.68
CORP CORPORATE 0.00
COMMERCIAL ’
PAPER 9,999,541.68
0.000% 04/12/2012
5,000,000.00 38102JDJ1 GOLDEN FUNDING 99.99 4,999,433.31 4,999,433.31
CORP CORPORATE 0.00
COMMERCIAL '
PAPER 4,999,433.31
0.000% 04/18/2012
10,006,000.00 38102JF59 GOLDEN FUNDING 99.95 10,001,304.55 10,001,304.55
CORP CORPORATE 0.00
COMMERCIAL :
PAPER 10,001,304.55
0.000% 06/05/2012
20,000,000.00 38346LDJ2 GOTHAM FDG CORP 99.99 19,998,111.07 19,998,111.07
CORPORATE 0.00
COMMERCIAL ’
PAPER 19,998,111.07
0.000% 04/18/2012
12,750,000.00 41068KDA3 HANNOVER FDG CO. 99.99 12,748,979.99 12,748,979.99

LLC CORPORATE
COMMERCIAL
PAPER

0.00
12,748,979.99

0.00 0.34%
0.00 0.68%
0.00 0.48%
6,205.00 1.16%
0.00 0.68%
0.00 0.34%
0.00 0.68%
0.00 1.36%
0.00 0.87%

D-061-820-015
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Institutional Accounting

Detailed Net Asset Valuation LGIP Pool 5
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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)

20,000,000.00

20,000,000.00

10,000,000.00

10,000,000.00

10,000,000.00

10,100,000.00

10,000,000.00

46636JAFO

52468JD27

52468JD92

52952LD25

52952LF49

53127TFDO

5705X4E75

0.000% 04/10/2012

MORGAN J.P.
CHASE &
CORPORATE
COMMERCIAL
PAPER

MONTHLY
FLOATING
09/12/2012

LEGACY CAPITAL
COMPANY
CORPORATE
COMMERCIAL
PAPER

DISCOUNT DTD
08/NOV/2011 DUE
02/APR/2012 .58%

LEGACY CAPITAL
COMPANY
CORPORATE
COMMERCIAL
PAPER

DISCOUNT DTD
05/MAR/2012 DUE
09/APR/2012 .35%

LEXINGTN PKR CAP
CO LL CORPORATE
COMMERCIAL
PAPER

0.000% 04/02/2012

LEXINGTN PKR CAP
CO LL CORPORATE
COMMERCIAL
PAPER

0.000% 06/04/2012

LIBERTY FUNDING
LLC CORPORATE
COMMERCIAL
PAPER

0.000% 06/13/2012
MARKET ST FNDG
CORP CORPORATE

COMMERCIAL
PAPER

0.000% 05/07/2012

99.99

100.00

99.99

100.00

99.93

99.96

99.98

20,000,000.00

19,999,772.23

9,999,333.32

9,999,916.67

9,992,888.89

10,095,903.87

9,997,499.98

19,998,240.00
3,241.68
20,001,481.68

19,999,772.23
0.00
19,999,772.23

9,999,333.32
0.00
9,999,333.32

9,999,916.67
0.00
9,999,916.67

9,992,888.89
0.00
9,992,888.89

10,095,903.87
0.00
10,095,903.87

9,997,499.98
0.00
9,997,499.98

(1,760.00) 1.36%

0.00 1.36%
0.00 0.68%
0.00 0.68%
0.00 0.68%
0.00 0.69%
0.00 0.68%

D-061-820-015

10-Apr-2012 17:06:17
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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)

7,000,000.00 5705X4FC3 MARKET ST FNDG 99.96 6,997,059.92 6,997,059.92
CORP CORPORATE 0.00
COMMERCIAL :
PAPER 6,997,059.92
0.000% 06/12/2012
7,035,000.00 5705X4FJ8 MARKET ST FNDG 99.95 7,031,799.12 7,031,799.12
CORP CORPORATE 0.00
COMMERCIAL ’
PAPER 7,031,799.12
0.000% 06/18/2012
10,000,000.00 62455AE37 MOUNTCLIFF 99.97 9,996,888.88 9,996,888.88
CORPORATE 0.00
COMMERCIAL '
PAPER DISCOUNT 9,996,888.88
DTD
0.000% 05/03/2012
15,000,000.00 65409RE22 NIEUW AMSTERDAM 99.98 14,996,770.89 14,996,770.89
RECV CORPORATE 0.00
COMMERCIAL ’
PAPER 14,996,770.89
0.000% 05/02/2012
20,000,000.00 79540ADW5 SALISBURY REC CO 99.98 19,996,677.07 19,996,569.89
LLC CORPORATE 0.00
COMMERCIAL '
PAPER 19,996,569.89
0.000% 04/30/2012
5,000,000.00 86888MDR5 SURREY FUNDING 99.99 4,999,400.00 4,999,400.00
CORP CORPORATE 0.00
COMMERCIAL ’
PAPER 4,999,400.00
0.000% 04/25/2012
8,903,000.00 92646KD41 VICTORY 100.00 8,902,873.87 8,902,873.87
RECEIVABLES 0.00
CORPORATE ’
COMMERCIAL 8,902,873.87
PAPER
0.000% 04/04/2012
6,000,000.00 92646KE32 VICTORY 99.98 5,999,093.32 5,999,093.32
RECEIVABLES 0.00
CORPORATE '
COMMERCIAL 5,999,093.32
PAPER
0.000% 05/03/2012
15,000,000.00 96442LEE3 WHITE POINT FDG 99.96 14,993,550.00 14,993,550.00

0.00 0.48%
0.00 0.48%
0.00 0.68%
0.00 1.02%

(107.18) 1.36%

0.00 0.34%
0.00 0.61%
0.00 0.41%
0.00 1.02%

D-061-820-015

10-Apr-2012 17:06:17
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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)

TOTAL: SHORT TERM

INVESTMENTS -

COMMERCIAL PAPER 405,494,000.00
(INTEREST BEARING)

INC. CORPORATE
COMMERCIAL
PAPER

0.000% 05/14/2012

405,398,021.82

Category Long Description: SHORT TERM INVESTMENTS - DISCOUNTED NOTES
50,000,000.00 313384WA3 FEDL HOME LOAN

TOTAL: SHORT TERM
INVESTMENTS - 50,000,000.00
DISCOUNTED NOTES

Category Long Description:
0.00

0.00

TOTAL: 0.00

BK CONS DISC NT
MATURES
25/APR/2012

0.000% 04/25/2012

Net Income Payable

Net Income
Receivable

100.00  49,998,266.66

49,998,266.66

0.00 (300,746.93)

0.00 19,685.82

(281,061.11)

0.00
14,993,550.00

405,402,359.64
3,241.68
405,405,601.32

49,998,266.66
0.00
49,998,266.66

49,998,266.66
0.00
49,998,266.66

0.00
(300,746.93)
(300,746.93)

0.00
19,685.82
19,685.82

0.00
(281,061.11)
(281,061.11)

4,337.82 27.60%

0.00 3.40%

0.00 3.40%

0.00 (0.02%)

0.00 0.00%

0.00  (0.02%)

Grand Total 1,469,087,661.56

1,468,724,433.41

1,469,064,659.20

(38,515.10)

1,469,026,144.10

47,839.43  100.00%
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