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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 - MISCELLANEOUS
0.00 587498W REPO ALLOCATION 0.00 0.00 0.00 0.00 0.00%
1
58.81
58.81
0.00
TOTAL: CASH
EQUIVALENTS - 0.00 0.00 58.81 0.00 0.00%
MISCELLANEOUS
58.81
Category Long Description: CASH EQUIVALENTS - REPURCHASE AGREEMENTS
125,000,000.00 38199BH90 TRI-PARTY REPO 100.00 125,000,000.00 125,000,000.00 0.00 9.24%
GOLDMAN SACHS 4.375.00
0.14% 06/JUN/2012 125 004'375'00
0.140% 06/06/2012 S
251,659,635.42 46999W014 TRI-PARTY REPO JP 100.00 251,659,635.42 251,659,635.42 0.00 18.61%
MORGAN 0.30% 2097.16
12/JUN/2012 BN
251,661,732.58
100,166,804.42  46999W022 TRI-PARTY REPO JP 100.00 100,166,804.42 100,166,804.42 0.00 7.41%
MORGAN REPO 556.48
SWEEP 0.20% 00.16 360'90
12/JUN/2012 100,167,360.
200,000,000.00 852997628 TRI-PARTY REPO 100.00  200,000,000.00 200,000,000.00 0.00 14.79%
SOUTH STREET 2777.78
0.25% 06/JUN/2012 200 002'777'78
0.250% 06/06/2012 Ee i
9,204,517.86 852997636 TRI-PARTY REPO 100.00 9,204,517.86 9,204,517.86 0.00 0.68%
SOUTH STREET 58.81
0.23% 01/JUN/2012 9.204 576'67
0.230% 06/01/2012 e
TOTAL: CASH 686,030,957.70
Bt 686,030,957.70 686,030,957.70 9,865.23 000  50.73%
CIREEMERNTS 686,040,822.93
Category Long Description: CASH EQUIVALENTS - STIF
63,073,998.48 315997031 FIDELITY 100.00  63,073,998.48 63,073,998.48 0.00 4.66%
INVESTMENTS - 10713.94
PRIME MONEY e
MARKET 63,084,712.42

D-066-208-701
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JPMorgan _ .
Detailed Net Asset Valuation LGIP Pool 5
As of: 31-May-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

13,666.64 928989383 JP MORGAN U S 100.00 13,666.64 13,666.64 0.00 0.00%
GOVT MMF AGENCY o
SHARES oS
MONTHLY VARIABLE 3,672.
12/31/2049
63,087,665.12
TOTAL: CASH
EQUIVALENTS - STIF 63,087,665.12 63,087,665.12 10,719.54 0.00 4.67%

63,098,384.66

Category Long Description: FIXED INCOME - ASSET BACK

4,394,181.31 43813EAA4 HONDA AUTO 100.14  4,394,181.31 4,400,267.25 6,085.94 0.33%
RECEIVABLES 624.83
OWNER TRUST '
2012-2 A1 4,400,892.08
MONTHLY 0.301%
05/15/2013
4,400,267.25
TOTAL: FIXED INCOME -
ASSET BACK 4,394,181.31 4,394,181.31 624.83 6,085.94 0.33%
4,400,892.08

Category Long Description: FIXED INCOME - CORPORATE BONDS

5,000,000.00 149123BT7 CATERPILLAR INC 100.04 5,000,000.00 5,002,195.00 2,195.00 0.37%
FRN 21/NOV/2012 866.02
USD1000 5,003,061.02
QUARTERLY BN
FLOATING
11/21/2012
9,507,097.36 16833AD FDIC ALLIANCE 100.00 9,507,097.36 9,507,097.36 0.00 0.70%
0.55% 16/MAY/2013 2,148.86
0.550% 05/16/2013 9,509,246.22
20,000,000.00 36967HBA4 GENL ELEC CAP 100.10  20,008,202.82 20,019,620.00 11,417.18 1.48%
CORP EDIC TLGP 18,945.94
GTD SR NT FLT 12 20038 565.94
QUARTERLY BN
FLOATING
09/21/2012
9,750,000.00 59018YE72 MERRILL LYNCH & 100.00 9,749,886.98 9,749,886.98 0.00 0.72%
CO INC FLTG RATE 16,914.53

NTS 05/JUN/2012
9,766,801.51

D-066-208-701 11-Jun-2012 16:58:31
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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 - CORPORATE BONDS

TOTAL: FIXED INCOME -
CORPORATE BONDS

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
5,000,000.00 31331KTV2

TOTAL: FIXED INCOME -
GOVERNMENT BONDS

Category Long Description: MISCELLANEOUS - CURRENCIES
(19,167.54) CASH

8,000,000.00 89233P5Q5 TOYOTA MTR CRD
CORP MTN BE NT-B
FLT 13 11/JAN/2013

QUARTERLY

52,257,097.36

FEDERAL FARM CR
BKS CONS BD FLT
13 11/FEB/2013

FEDERAL HOME
LOAN BANKS CONS

10,000,000.00 313374UC2

FEDERAL NATIONAL
MORTGAGE ASSOC
FRN 23/AUG/2012

MONTHLY FLOATING

10,000,000.00 31398A3F7

20,000,000.00 31398A3X8 FANNIE MAE VAR

QUARTERLY

45,000,000.00

100.19

100.04

100.00

100.02

100.06

1.00

8,000,000.00 8,015,512.00
7,583.70
8,023,095.70

52,294,311.34
52,265,187.16 46,459.05
52,340,770.39

5,000,000.00 5,002,095.00
638.02

5,002,733.02

10,000,131.76 10,000,131.76
2,622.23

10,002,753.99

10,001,841.36 10,001,841.36
649.38
10,002,490.74

20,005,753.36 20,011,040.00
16,655.57
20,027,695.57

45,015,108.12
45,007,726.48 20,565.20
45,035,673.32

(19,167.54) (19,167.54)
0.00

15,512.00 0.59%
29,124.18 3.87%
2,095.00 0.37%

0.00 0.74%

0.00 0.74%

5,286.64 1.48%
7,381.64 3.33%

0.00 (0.00%)

D-066-208-701

11-Jun-2012 16:58:31
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Detailed Net Asset Valuation LGIP Pool 5
As of: 31-May-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: MISCELLANEOUS - CURRENCIES

(19,167.54)
(19,167.54)
P A (19,167.54) (19,167.54) 0.00 0.00  (0.00%)
(19,167.54)
Category Long Description: MISCELLANEOUS - OTHER
EXPENSE  INVESTMENT MGT (70,960.55) 0.00 (0.01%)
FEE (70,960.55)
(70,960.55)
0.00
SIS LIS SO LSE (70,960.55) (70,960.55) (0.01%)
(70,960.55)
Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT
3,000,000.00 25152XNF3 DEUTSCHE BANK AG 100.00  3,000,000.00 3,000,000.00 0.00 0.22%
NY CERTIFICATE OF 13.383.33
DEPOSIT FIXED 983,
3,013,383.33
5,000,000.00 78009J6M2 ROYAL BK OF 100.00  5,000,000.00 5,000,000.00 0.00 0.37%
CANADA 3,460.52
CERTIFICATE OF 490.
DEPOSIT VARIABLE 5,003,460.52
QUARTERLY009-
JuL-12
12,361,359.14 959466N  FDIC ALLIANCE 100.00  12,361,359.14 12,361,359.14 0.00 0.92%
BANK OF ARIZONA 102 521.39
CDARS 0.88% el
12,463,880.53
342,221.08 959468N  FDIC ALLIANCE 100.00 342,221.08 342,221.08 0.00 0.03%
BANK OF ARIZONA 14111
CDARS 0.35% :
342,362.19
12,606,339.77 967058N  FDIC ALLIANCE 100.00  12,606,339.77 12,606,339.77 0.00 0.93%
BANK OF ARIZONA 13.487 06

CDARS CD 0.55%
12,619,826.83

10,001,839.04 978660N FDIC ALLIANCE 100.00  10,001,839.04 10,001,839.04 0.00 0.74%
BANK OF ARIZONA

D-066-208-701 11-Jun-2012 16:58:31
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JPMorgan _ .
Detailed Net Asset Valuation LGIP Pool 5
As of: 31-May-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: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

CDARS 0.30% 6,412.14
10,008,251.18

43,311,759.03
TOTAL: SHORT TERM
INVESTMENTS - 43,311,759.03 43,311,759.03 139,405.55 0.00 3.21%
CERTIFICATE OF DEPOSIT

43,451,164.58

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

20,000,000.00 0556NOFV2 BNP PARIBAS FIN 99.97  19,994,088.85 19,994,088.85 0.00 1.48%
INC CORPORATE 0.00
COMMERCIAL '
PAPER 19,994,088.85
0.000% 06/29/2012

10,000,000.00 06538BJJ3 BANK OF TOKYO- 99.84  9,988,494.49 9,983,592.00 (4,902.49)  0.74%
MITSUBIS 0.00
CORPORATE :
COMMERCIAL 9,983,592.00
PAPER
0.000% 09/18/2012

5,000,000.00 06945LF11 BARTON CAPITAL 100.00  5,000,000.00 5,000,000.00 0.00 0.37%

CORP. CORPORATE 0.00
COMMERCIAL '
PAPER 5,000,000.00

DISCOUNT DTD
23/APR/2012 DUE
01/JUN/2012 .39%

10,000,000.00 06945LF78 BARTON CAPITAL 99.99 9,999,466.69 9,999,466.69 0.00 0.74%
CORP. CORPORATE 0.00
COMMERCIAL :
PAPER 9,999,466.69
0.000% 06/07/2012

5,000,000.00 11765JFB1 BRYANT PRK FDG 100.00 4,999,763.86 4,999,763.86 0.00 0.37%

LLC CORPORATE 0.00
COMMERCIAL )
PAPER 4,999,763.86
0.000% 06/11/2012

10,000,000.00 11765JFS4 BRYANT PRK FDG 99.99 9,998,750.00 9,998,750.00 0.00 0.74%
LLC CORPORATE 0.00
COMMERCIAL ’
PAPER 9,998,750.00
0.000% 06/26/2012

10,000,000.00 15963TFF1 CHARIOT FNDG LLC 99.99 9,999,105.61 9,999,105.61 0.00 0.74%

D-066-208-701 11-Jun-2012 16:58:31
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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)

CORRRIR
PAPER 9,999,105.61
0.000% 06/15/2012

8,800,000.00 15963TFR5 CHARIOT ENDG LLC 99.99 8,799,002.68 8,799,002.68
CORPORATE 0.00
COMMERCIAL ’
PAPER 8,799,002.68
0.000% 06/25/2012

5,500,000.00 15963TH77 CHARIOT FNDG LLC 99.97 5,498,135.05 5,498,135.05
CORPORATE 0.00
COMMERCIAL '
PAPER 5,498,135.05
0.000% 08/07/2012

5,000,000.00 2063CO0F15 CONCORD MIN CPTL 100.00 5,000,000.00 5,000,000.00
CO CORPORATE 0.00
COMMERCIAL :
PAPER 5,000,000.00

DISCOUNT DTD
28/DEC/2011 DUE
01/JUN/2012 .84%

10,000,000.00 2063C0OF49 CONCORD MIN CPTL 100.00 9,999,666.66 9,999,666.66
CO CORPORATE 0.00
COMMERCIAL ’
PAPER 9,999,666.66
0.000% 06/04/2012
10,000,000.00 2063C0H21 CONCORD MIN CPTL 99.93 9,993,111.11 9,993,111.11
CO CORPORATE 0.00
COMMERCIAL :
PAPER 9,993,111.11
0.000% 08/02/2012
10,000,000.00 2284K0F42 CROWN POINT CAP 100.00 9,999,666.66 9,999,666.66
CO. CORPORATE 0.00
COMMERCIAL )
PAPER 9,999,666.66
0.000% 06/04/2012
10,000,000.00 2284K0OGH2 CROWN POINT CAP 99.95 9,994,888.86 9,994,888.86
CO. CORPORATE 0.00
COMMERCIAL ’
PAPER 9,994,888.86
0.000% 07/17/2012
7,500,000.00 2284K0H24 CROWN POINT CAP 99.91 7,493,154.26 7,493,154.26
CO. CORPORATE 0.00
COMMERCIAL :

0.00 0.65%
0.00 0.41%
0.00 0.37%
0.00 0.74%
0.00 0.74%
0.00 0.74%
0.00 0.74%
0.00 0.55%

D-066-208-701

11-Jun-2012 16:58:31
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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)

PAPER 7,493,154.26
0.000% 08/02/2012
7,000,000.00 3024A6F49 FCAR OWNER 100.00  6,999,836.67 6,999,836.67
TRUST CORPORATE 0.00
COMMERCIAL :
PAPER 6,999,836.67
0.000% 06/04/2012
17,000,000.00  3024A6G97 FCAR OWNER 99.95  16,991,925.00 16,991,925.00
TRUST CORPORATE 0.00
COMMERCIAL '
PAPER 16,991,925.00

DISCOUNT DTD
10/JAN/2012 DUE
09/JUL/2012 .59%

10,000,000.00 3024A6H70 FCAR OWNER 99.93 9,993,485.98 9,993,485.98
TRUST CORPORATE 0.00
COMMERCIAL :
PAPER 9,993,485.98
0.000% 08/07/2012
6,849,000.00 30601VGK1l FAIRWAY FINANCE 99.98 6,847,373.88 6,847,373.88
CORP CORPORATE 0.00
COMMERCIAL ’
PAPER 6,847,373.88
0.000% 07/19/2012
10,006,000.00 38102JF59 GOLDEN FUNDING 100.00 10,005,711.06 10,005,711.06
CORP CORPORATE 0.00
COMMERCIAL '
PAPER 10,005,711.06

DISCOUNT DTD
28/MAR/2012 DUE
05/JUN/2012 .33%

4,081,000.00 38102JFL4 GOLDEN FUNDING 99.99 4,080,504.60 4,080,504.60
CORP CORPORATE 0.00
COMMERCIAL )
PAPER 4,080,504.60
0.000% 06/20/2012
10,000,000.00 38346LGP5 GOTHAM FDG CORP 99.97 9,996,822.21 9,996,822.21
CORPORATE 0.00
COMMERCIAL ’
PAPER 9,996,822.21
0.000% 07/23/2012
10,000,000.00 41068KF60 HANNOVER FDG CO. 99.99 9,999,444.43 9,999,444.43
LLC CORPORATE 0.00
COMMERCIAL :

0.00 0.52%
0.00 1.26%
0.00 0.74%
0.00 0.51%
0.00 0.74%
0.00 0.30%
0.00 0.74%
0.00 0.74%

D-066-208-701
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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)

PAPER 9,999,444.43
0.000% 06/06/2012

10,000,000.00 41068KFL7 HANNOVER FDG CO. 99.98 9,998,086.80 9,998,086.80
LLC CORPORATE 0.00
COMMERCIAL :
PAPER 9,998,086.80
0.000% 06/20/2012

20,000,000.00 46636JAF0 MORGAN J.P. CHASE 99.99 20,000,000.00 19,998,940.00
& CORPORATE 2887.49
COMMERCIAL ' ’
PAPER 20,001,827.49
MONTHLY FLOATING
09/12/2012

5,000,000.00 4820P2GB5 JUPITER SECT CO 99.98 4,998,889.00 4,998,889.00

LLC CORPORATE 0.00
COMMERCIAL '
PAPER 4,998,889.00
0.000% 07/11/2012

10,000,000.00 52468JG57 LEGACY CAPITAL 99.96 9,996,222.21 9,996,222.21
COMPANY 0.00
CORPORATE :
COMMERCIAL 9,996,222.21
PAPER
0.000% 07/05/2012

10,000,000.00 52468JJ54 LEGACY CAPITAL 99.90 9,987,199.99 9,990,327.00
COMPANY 0.00
CORPORATE '
COMMERCIAL 9,990,327.00
PAPER
0.000% 09/05/2012

10,000,000.00 52952LF49 LEXINGTN PKR CAP 100.00 9,999,666.66 9,999,666.66
CO LL CORPORATE 0.00
COMMERCIAL :
PAPER 9,999,666.66
0.000% 06/04/2012

10,100,000.00 53127TFDO LIBERTY FUNDING 99.99 10,099,326.62 10,099,326.62
LLC CORPORATE 0.00
COMMERCIAL ’
PAPER 10,099,326.62
0.000% 06/13/2012

7,000,000.00 5705X4FC3 MARKET ST FNDG 99.99 6,999,550.81 6,999,550.81

CORP CORPORATE 0.00
COMMERCIAL '
PAPER 6,999,550.81

0.00 0.74%

(1,060.00) 1.48%

0.00 0.37%
0.00 0.74%
3,127.01 0.74%
0.00 0.74%
0.00 0.75%
0.00 0.52%

D-066-208-701
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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)

7,035,000.00

10,000,000.00

10,000,000.00

10,000,000.00

10,000,000.00

10,000,000.00

15,000,000.00

10,000,000.00

15,000,000.00

5705X4FJ8

62455AFV4

62455AG27

65409RH11

6555P0HX0

79540AGR3

79540AHP6

82124LGQ9

86888MFL6

0.000% 06/12/2012

MARKET ST FNDG
CORP CORPORATE
COMMERCIAL
PAPER

0.000% 06/18/2012

MOUNTCLIFF
CORPORATE
COMMERCIAL
PAPER DISCOUNT
DTD

0.000% 06/29/2012

MOUNTCLIFF ZCP
02/JUL/2012

0.000% 07/02/2012

NIEUW AMSTERDAM
RECV CORPORATE
COMMERCIAL
PAPER

0.000% 08/01/2012

NORDEA NORTH
AMER. |
CORPORATE
COMMERCIAL
PAPER

0.000% 08/31/2012

SALISBURY REC CO
LLC ZCP 25/JUL/2012

0.000% 07/25/2012

SALISBURY REC CO
LLC CORPORATE
COMMERCIAL
PAPER

0.000% 08/23/2012

SHEFFIELD
RECEIVABLE
CORPORATE
COMMERCIAL
PAPER

0.000% 07/24/2012
SURREY FUNDING

CORP CORPORATE
COMMERCIAL

99.99

99.97

99.96

99.95

99.93

99.97

99.93

99.96

99.99

7,034,302.41

9,997,044.45

9,996,297.21

9,995,370.47

9,992,922.22

9,996,550.00

14,989,970.83

9,996,319.44

14,998,179.14

7,034,302.41
0.00
7,034,302.41

9,997,044.45
0.00
9,997,044.45

9,996,297.21
0.00
9,996,297.21

9,995,370.47
0.00
9,995,370.47

9,992,802.00
0.00
9,992,802.00

9,996,550.00
0.00
9,996,550.00

14,989,970.83
0.00
14,989,970.83

9,996,250.00
0.00
9,996,250.00

14,998,179.14
0.00

0.00 0.52%
0.00 0.74%
0.00 0.74%
0.00 0.74%

(120.22) 0.74%

0.00 0.74%

0.00 1.11%

(69.44) 0.74%

0.00 1.11%

D-066-208-701

11-Jun-2012 16:58:31
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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)

PAPER 14,998,179.14
0.000% 06/20/2012

10,000,000.00 86888MFS1 SURREY FUNDING 99.98  9,998,055.63 9,998,055.63 0.00 0.74%
CORP CORPORATE 0.00
COMMERCIAL :
PAPER 9,998,055.63
0.000% 06/26/2012

5,000,000.00 92646KF64 VICTORY 100.00  4,999,881.93 4,999,881.93 0.00 0.37%

RECEIVABLES 0.00
CORPORATE '
COMMERCIAL 4,999,881.93
PAPER

DISCOUNT DTD
03/MAY/2012 DUE
06/JUN/2012 .22%

5,000,000.00 92646KG97 VICTORY 99.98 4,998,838.91 4,998,838.91 0.00 0.37%

RECEIVABLES 0.00
CORPORATE )
COMMERCIAL 4,998,838.91
PAPER
0.000% 07/09/2012

10,000,000.00 92646KGJ5 VICTORY 99.97 9,996,605.47 9,996,605.47 0.00 0.74%
RECEIVABLES 0.00
CORPORATE )
COMMERCIAL 9,996,605.47
PAPER
0.000% 07/18/2012

10,000,000.00 96442LFE2 WHITE POINT FDG 99.99 9,998,844.46 9,998,844.46 0.00 0.74%
INC. CORPORATE 0.00
COMMERCIAL :
PAPER 9,998,844.46
0.000% 06/14/2012

2,594,000.00 96442LGJO WHITE POINT FDG 99.95 2,592,645.35 2,592,645.35 0.00 0.19%

INC. CORPORATE 0.00
COMMERCIAL ’
PAPER 2,592,645.35

0.000% 07/18/2012

TOTASL: SHORST TERM 433,330,143.48
INVESTMENTS -
COMMERCIAL PAPER 433,465,000.00 433,333,168.62 2,887.49 (3,025.14) 32.04%

(INTEREST BEARING) 433,333,030.97

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
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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: SHORT TERM INVESTMENTS - TREASURY BILLS
25,000,000.00 9127954B4 UNITED STATES 99.99  24,997,517.37 24,997,517.37 0.00 1.85%
TREAS BILLS DT 0.00
0.000% 07/26/2012 24.997,517.37

24,997,517.37
TOTAL: SHORT TERM
INVESTMENTS - TREASURY  25,000,000.00 24,997,517.37 0.00 0.00 1.85%
BILLS

24,997,517.37

Category Long Description:

0.00 Net Capital Payable 0.00 (17,591,518.51) (17,591,518.51) 0.00 (1.30%)
0.00
(17,591,518.51)

0.00 Net Capital Receivable 0.00 17,577,851.87 17,577,851.87 0.00 1.30%
0.00
17,577,851.87

0.00 Net Income Payable 0.00 (279,898.45) 0.00 0.00 (0.02%)
(279,898.45)
(279,898.45)

0.00 Net Income 0.00 27,866.29 0.00 0.00 0.00%
Receivable 27,866.29
27,866.29
(13,666.64)
TOTAL: 0.00 (265,698.80) (252,032.16) 0.00  (0.02%)

(265,698.80)

1,352,434,895.23
Grand Total 1,352,527,492.98 1,352,072,335.90 (92,407.01) 39,566.62 100.00%
1,352,342,488.22
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