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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

120,000,000.00 06099v282

251,787,593.91 46999W014

100,200,755.43  46999W022

100,000,000.00 852990P12

140,000,000.00 852990P46

62,150.02 852990Q29

70,000,000.00 852990Q37

782,050,499.36

TRI-PARTY REPO
BANK OF AMERICA
0.16% 01/AUG/2012

0.160% 08/01/2012
TRI-PARTY REPO JP

MORGAN 0.30%
10/AUG/2012

TRI-PARTY REPO JP
MORGAN REPO
SWEEP 0.20%

10/AUG/2012
TRI-PARTY REPO

SOUTH STREET
0.22% 03/AUG/2012

0.220% 08/03/2012
TRI-PARTY REPO

SOUTH STREET
0.18% 01/AUG/2012

0.180% 08/01/2012
TRI-PARTY REPO

SOUTH STREET
0.22% 01/AUG/2012

0.220% 08/01/2012
TRI-PARTY REPO

SOUTH STREET
0.25% 28/SEP/2012

0.250% 09/28/2012

Category Long Description: FIXED INCOME - ASSET BACK

TOTAL: FIXED INCOME -
ASSET BACK

3,184,054.74 43813EAA4

3,184,054.74

HONDA AUTO
RECEIVABLES
OWNER TRUST
2012-2 A-1

MONTHLY 0.301%
05/15/2013

100.00 120,000,000.00

100.00 251,787,593.91

100.00 100,200,755.43

100.00 100,000,000.00

100.00 140,000,000.00

100.00 62,150.02

100.00  70,000,000.00

782,050,499.36

100.05 3,184,054.74

3,184,054.74

120,000,000.00
533.33
120,000,533.33

251,787,593.91
2,098.23
251,789,692.14

100,200,755.43
556.67
100,201,312.10

100,000,000.00
7,333.33
100,007,333.33

140,000,000.00
4,900.00
140,004,900.00

62,150.02
0.38
62,150.40

70,000,000.00
486.11
70,000,486.11
782,050,499.36
15,908.05
782,066,407.41

3,185,567.17
452.76
3,186,019.93

3,185,567.17

0.00 9.72%

0.00 20.41%

0.00 8.12%

0.00 8.10%

0.00 11.35%

0.00 0.01%

0.00 5.67%

0.00 63.38%

1,512.43 0.26%

1,512.43 0.26%
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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: FIXED INCOME - ASSET BACK
452.76
3,186,019.93
Category Long Description: FIXED INCOME - CORPORATE BONDS
5,000,000.00 149123BT7 CATERPILLAR INC 100.08 5,000,000.00 5,003,825.00 3,825.00 0.41%
FRN 21/NOV/2012 5 668.49
USD1000 5 009’493.49
QUARTERLY ' ' '
FLOATING
11/21/2012
9,5607,097.36 30299R412 FDIC ALLIANCE 100.00 9,5607,097.36 9,507,097.36 0.00 0.77%
BANK OF ARIZONA 10.887.58
CDARS CD 9 517’984.94
0.550% 05/16/2013 e
4,009,987.86 30299W155 FDIC ALLIANCE 100.00 4,009,987.86 4,009,987.86 0.00 0.33%
BANK OF ARIZONA 1.208.49
CDARS CD 4 011’196'35
0.550% 07/11/2013 e
20,000,000.00 36967HBA4 GENL ELEC CAP 100.02 20,003,735.18 20,003,735.18 0.00 1.62%
CORP FDIC TLGP 10.656.56
GTD SR NT FLT 12 20 014’391'74
QUARTERLY ' ' ’
FLOATING
09/21/2012
8,000,000.00 89233P5Q5 TOYOTA MTR CRD 100.14 8,000,000.00 8,011,472.00 11,472.00 0.65%
CORP MTN BE NT-B 3.068.81
FLT 13 11/JAN/2013 8 014’540.81
QUARTERLY e
FLOATING
01/11/2013
40,001,779.88 G3499E641 FIDELITY 100.00 40,001,779.88 40,001,779.88 0.00 3.24%
INVESTMENTS- 558929
PRIME MONEY ' '
MARKET 40,007,369.17
PORTFOLIO
0.170% 09/04/2012
86,537,897.28
ol P D L E - 86,518,865.10 86,522,600.28 37,079.22 15,297.00 7.02%

CORPORATE BONDS

Category Long Description: FIXED INCOME - GOVERNMENT BONDS

86,574,976.50
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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: FIXED INCOME - GOVERNMENT BONDS

5,000,000.00 31331KTV2 FEDERAL FARM CR 100.03  5,000,000.00 5,001,490.00 1,490.00 0.41%

BKS CONS BD FLT 667.19
13 11/FEB/2013 5.002.157.19
MONTHLY T
FLOATING
02/11/2013

20,000,000.00 3133EASW9 FEDERAL FARM CR 99.97  19,999,424.80 19,993,520.00 (5.904.80)  1.62%
BKS CONS BD FLT 6,533.30
13 06/AUG/2013 20000 053.30
QUARTERLY B
FLOATING
08/06/2013

10,000,000.00 31398A3F7  FEDERAL NATIONAL 100.00  10,000,488.07 10,000,488.07 0.00 0.81%
MORTGAGE ASSOC 666.87
FRN 23/AUG/2012 10.001.154.94
MONTHLY ST
FLOATING
08/23/2012

20,000,000.00 31398A3X8 FANNIE MAE VAR 100.01  20,002,378.84 20,002,378.84 0.00 1.62%
13/SEP/2012 10,555.56

20,012,934.40
54,997,876.91

TOTAL: FIXED INCOME -
GOVERNMENT BONDS 55,000,000.00 55,002,291.71 18,422.92 (4,414.80) 4.46%
55,016,299.83

Category Long Description: MISCELLANEOUS - OTHER

EXPENSE  INVESTMENT MGT (62,482.77) 0.00 (0.01%)
FEE (62,482.77)
(62,482.77)

EXPENSE  MISCELLANEOUS (2,333.32) 0.00 (0.00%)
FEE (2,333.32)
(2,333.32)

0.00
|l S CELAREORE - (64,816.09) (64,816.09) (0.01%)
(64,816.09)

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT
15,000,000.00 06538EZT7 BNK OF TKYO- 100.00  15,000,000.00 15,000,000.00 0.00 1.22%
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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
ggE'SI'ITZIIICEATE OF 065833
DEPOSIT FIXED 15,006,658.33
12,469,842.70 959466N FDIC ALLIANCE 100.00 12,469,842.70 12,469,842.70 0.00 1.01%
BANK OF ARIZONA 4.902.53
CDARS 0.3500% ' )
12,474,745.23
342,221.08 959468N FDIC ALLIANCE 100.00 342,221.08 342,221.08 0.00 0.03%
BANK OF ARIZONA 341.28
CDARS 0.35% ’
342,562.36
12,606,339.77 967058N FDIC ALLIANCE 100.00 12,606,339.77 12,606,339.77 0.00 1.02%
BANK OF ARIZONA 25 074.53
CDARS CD 0.55% ' '
12,631,414.30
6,000,000.00 978660N FDIC ALLIANCE 100.00 6,000,000.00 6,000,000.00 0.00 0.49%
BANK OF ARIZONA 2317.81
CDARS 0.30% ' ’
6,002,317.81
46,418,403.55
TOTAL: SHORT TERM
INVESTMENTS - 46,418,403.55 46,418,403.55 39,294.48 0.00 3.76%
CERTIFICATE OF DEPOSIT
46,457,698.03
Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
10,000,000.00 06538BJJ3 BANK OF TOKYO- 99.95 9,994,933.36 9,994,933.36 0.00 0.81%
MITSUBIS 0.00
CORPORATE ’
COMMERCIAL 9,994,933.36
PAPER
0.000% 09/18/2012
10,000,000.00 06945LH35 BARTON CAPITAL 100.00 9,999,766.67 9,999,766.67 0.00 0.81%
CORP. CORPORATE 0.00
COMMERCIAL :
PAPER 9,999,766.67
0.000% 08/03/2012
5,500,000.00 15963TH77 CHARIOT FNDG LLC 100.00 5,499,832.99 5,499,832.99 0.00 0.45%
CORPORATE 0.00
COMMERCIAL )
PAPER 5,499,832.99

DISCOUNT DTD
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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)

07/MAY/2012 DUE
07/AUG/2012 .23%

5,000,000.00 15963TJ67 CHARIOT FNDG LLC 99.98  4,999,000.10 4,999,000.10
CORPORATE 0.00
COMMERCIAL '
PAPER 4,999,000.10
0.000% 09/06/2012

10,000,000.00 19121AN72 COCA-COLA 99.88  9,988,516.62 9,988,311.00
COMPANY 0.00
CORPORATE '
COMMERCIAL 9,988,311.00
PAPER
0.000% 01/07/2013

10,000,000.00 2063COH21 CONCORD MIN 100.00  9,999,888.89 9,999,888.89
CPTL CO 0.00
CORPORATE '
COMMERCIAL 9,999,888.89
PAPER
0.000% 08/02/2012

10,000,000.00 2063C0J52 CONCORD MIN 99.95  9,995479.23 9,995,479.23
CPTL CO 0.00
CORPORATE '
COMMERCIAL 9,995,479.23
PAPER
0.000% 09/05/2012

5,000,000.00 2063COL26 CONCORD MIN 99.86  4,993,670.88 4,992,963.00

CPTL CO 0.00
CORPORATE '
COMMERCIAL 4,992,963.00
PAPER
0.000% 11/02/2012

17,500,000.00 2284KOH24 CROWN POINT CAP 100.00  17,499,814.59 17,499,814.59
CO. CORPORATE 0.00
COMMERCIAL '
PAPER 17,499,814.59

DISCOUNT DTD
15/FEB/2012 DUE
02/AUG/2012 .86%

10,000,000.00 3024A6H70  FCAR OWNER 99.99  9,999,416.65 9,999,416.65
TRUST CORPORATE 0.00
COMMERCIAL '
PAPER 9,999,416.65
0.000% 08/07/2012
8,000,000.00 38102JH65 GOLDEN FUNDING 100.00  7,999,755.58 7,999,755.58

CORP CORPORATE

0.00 0.41%

(205.62) 0.81%

0.00 0.81%

0.00 0.81%

(707.88) 0.40%

0.00 1.42%
0.00 0.81%
0.00 0.65%

D-070-977-962

09-Aug-2012 16:26:24



JPMorgan | _
Detailed Net Asset Valuation LGIP Pool 5
As of: 31-Jul-2012

Institutional Accounting

Page 6 of 9

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)

COMMERCIAL 0.00
PAPER

7,999,755.58
DISCOUNT DTD
05/JUL/2012 DUE
06/AUG/2012 .27%

5,000,000.00 38102JHDO GOLDEN FUNDING 99.99 4,999,616.66 4,999,616.66
CORP CORPORATE 0.00
COMMERCIAL )
PAPER 4,999,616.66
0.000% 08/13/2012
10,000,000.00 38346LH74 GOTHAM FDG CORP 100.00 9,999,600.01 9,999,600.01
CORPORATE 0.00
COMMERCIAL ’
PAPER 9,999,600.01

DISCOUNT DTD
07/JUN/2012 DUE
07/AUG/2012 .27%

10,000,000.00 41068KH35 HANNOVER FDG 100.00 9,999,733.33 9,999,733.33
CO. LLC 0.00
CORPORATE :
COMMERCIAL 9,999,733.33
PAPER
0.000% 08/03/2012

5,000,000.00 41068KHH4 HANNOVER FDG 99.98 4,998,888.88 4,998,888.88

CO.LLC 0.00
CORPORATE :
COMMERCIAL 4,998,888.88
PAPER
0.000% 08/17/2012

20,000,000.00 45779PH27  INSTITUTIONAL 100.00 19,999,725.14 19,999,725.14
SECURED 0.00
CORPORATE :
COMMERCIAL 19,999,725.14
PAPER

DISCOUNT DTD
02/JUL/2012 DUE
02/AUG/2012 .
54475%

20,000,000.00 46636JAF0  MORGAN J.P. 100.00  20,000,000.00 20,000,000.00
CHASE & 3,319.44
CORPORATE 319.
COMMERCIAL 20,003,319.44
PAPER

MONTHLY
FLOATING
09/12/2012

0.00 0.41%
0.00 0.81%
0.00 0.81%
0.00 0.41%
0.00 1.62%
0.00 1.62%
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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: SHORT TERM INVESTMENTS - COMMERCIAL PAPER (INTEREST BEARING)

TOTAL: SHORT TERM
INVESTMENTS -

COMMERCIAL PAPER

20,000,000.00 524683354 LEGACY CAPITAL 99.96 19,991,833.28 19,991,833.28
COMPANY 0.00
CORPORATE :
COMMERCIAL 19,991,833.28
PAPER
0.000% 09/05/2012

10,000,000.00 52952LH62 LEXINGTN PKR CAP 99.99 9,999,472.23 9,999,472.23
CO LL CORPORATE 0.00
COMMERCIAL ’
PAPER 9,999,472.23
0.000% 08/06/2012

10,000,000.00 52952LJA1 LEXINGTN PKR CAP 99.95 9,995,000.00 9,995,000.00
CO LL CORPORATE 0.00
COMMERCIAL :
PAPER 9,995,000.00
0.000% 09/10/2012

5,000,000.00 5705X4JE5 MARKET ST FNDG 99.97 4,998,533.26 4,998,533.26

CORP CORPORATE 0.00
COMMERCIAL )
PAPER 4,998,533.26
0.000% 09/14/2012

10,000,000.00 5705X4JL9 MARKET ST FNDG 99.97 9,996,527.75 9,996,527.75
CORP CORPORATE 0.00
COMMERCIAL ’
PAPER 9,996,527.75
0.000% 09/20/2012

10,000,000.00 65409RH11 NIEUW AMSTERDAM 100.00 10,000,000.00 10,000,000.00
RECV CORPORATE 0.00
COMMERCIAL :
PAPER 10,000,000.00
0.000% 08/01/2012

10,000,000.00 6555P0HX0 NORDEA NORTH 99.98 9,997,666.75 9,997,666.75
AMER. | 0.00
CORPORATE )
COMMERCIAL 9,997,666.75
PAPER
0.000% 08/31/2012

15,000,000.00 79540AHP6 SALISBURY REC CO 99.98 14,997,341.63 14,997,341.63

261,000,000.00

LLC CORPORATE
COMMERCIAL
PAPER

0.000% 08/23/2012

260,944,014.48

0.00
14,997,341.63

260,943,100.98

0.00 1.62%
0.00 0.81%
0.00 0.81%
0.00 0.41%
0.00 0.81%
0.00 0.81%
0.00 0.81%
0.00 1.22%

(913.50)  21.15%
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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 - COMMERCIAL PAPER (INTEREST BEARING)

3,319.44
260,946,420.42

(INTEREST BEARING)

Category Long Description:

0.00 Net Capital Payable 0.00 (16,235,612.51) (16,235,612.51) 0.00 (1.32%)
0.00
(16,235,612.51)

0.00 Net Capital 0.00 16,235,612.51 16,235,612.51 0.00 1.32%
Receivable 0.00
16,235,612.51

0.00 Net Income Payable 0.00 (248,894.64) 0.00 0.00 (0.02%)

(248,894.64)
(248,894.64)

0.00 Net Income 0.00 21,454.60 0.00 0.00 0.00%
Receivable 21,454.60
21,454.60
0.00
TOTAL: 0.00 (227,440.04) (227,440.04) 0.00 (0.02%)

(227,440.04)

1,234,133,345.25
Grand Total 1,234,171,822.75 1,233,829,607.99 (177,779.26) 11,481.13 100.00%
1,233,955,565.99

D-070-977-962 09-Aug-2012 16:26:24
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