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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: CASH EQUIVALENTS - REPURCHASE AGREEMENTS

100,000,000.00 38299Vv168 TRI-PARTY REPO 100.00 100,000,000.00
GOLDMAN SACHS
0.19% 10/0CT/2012

0.190% 10/10/2012

251,911,418.90 46999W014 TRI-PARTY REPO JP 100.00 251,911,418.90
MORGAN 0.30%
19/0CT/2012

100,233,604.24 46999W022 TRI-PARTY REPO JP 100.00 100,233,604.24

MORGAN REPO
SWEEP 0.20%

19/0CT/2012

3,212,190.86 85299R150 TRI-PARTY REPO 100.00 3,212,190.86
SOUTH STREET
0.30% 01/0CT/2012

0.300% 10/01/2012

160,000,000.00 85299R168 TRI-PARTY REPO 100.00 160,000,000.00
SOUTH STREET
0.38% 01/0CT/2012

0.380% 10/01/2012

TOTAL: CASH
EQUIVALENTS -
REPURCHASE
AGREEMENTS

615,357,214.00 615,357,214.00

Category Long Description: CASH EQUIVALENTS - STIF

0.00 928989466 JP MORGAN PRIME 100.00 0.00
MMF AGENCY
SHARES
MONTHLY VARIABLE
12/31/2049
TOTAL: CASH
EQUIVALENTS - STIF 0.00 0.00

Category Long Description: FIXED INCOME - ASSET BACK

2,011,456.36 43813EAA4 HONDA AUTO 100.03 2,011,456.36
RECEIVABLES
OWNER TRUST
2012-2 A-1

100,000,000.00
5,805.56
100,005,805.56

251,911,418.90
6,297.79
251,917,716.69

100,233,604.24
1,670.56
100,235,274.80

3,212,190.86
80.30
3,212,271.16

160,000,000.00
5,066.67
160,005,066.67
615,357,214.00
18,920.88
615,376,134.88

0.00
1.37
1.37

0.00
1.37
1.37

2,012,146.29
269.20
2,012,415.49

0.00 8.93%

0.00 22.49%

0.00 8.95%

0.00 0.29%

0.00 14.29%

0.00 54.95%

0.00 0.00%
0.00 0.00%
689.93 0.18%
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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: FIXED INCOME - ASSET BACK
MONTHLY 0.301%

05/15/2013
2,012,146.29
TOTAL: FIXED INCOME -
ASSET BACK 2,011,456.36 2,011,456.36 269.20 689.93 0.18%
2,012,415.49
Category Long Description: FIXED INCOME - CORPORATE BONDS
7,000,000.00 02580ECN1 AMERICAN 102.72 7,188,678.08 7,190,729.00 2,050.92 0.66%
EXPRESS BANK 176.458.33
5.5% NTS e
16/APR/2013 7,367,187.33
SEMI-ANN. 5.500%
04/16/2013
5,000,000.00 149123BT7 CATERPILLAR INC 100.00 5,000,000.00 5,000,000.00 0.00 0.45%
FRN 21/NOV/2012 3.043.68
USD1000 5,003,043.68
QUARTERLY PSS
FLOATING
11/21/2012
9,507,097.36 30299R412  FDIC ALLIANCE 100.00 9,507,097.36 9,507,097.36 0.00 0.85%
BANK OF ARIZONA 19.626.30
CDARS CD 9 526’723.66
0.550% 05/16/2013 HER e
4,009,987.86 30299W155 FDIC ALLIANCE 100.00 4,009,987.86 4,009,987.86 0.00 0.36%
BANK OF ARIZONA 4.894.38
CDARS CD 4,014,882.24
0.550% 07/11/2013 i
40,014,322.72 31599GR08 FIDELITY 100.00  40,014,322.72 40,014,322.72 0.00 3.57%
INVESTMENTS- 4.735.94
PRIME MONEY e
MARKET 40,019,058.66
PORTFOLIO
12,792,000.00 592179JG1 METROPOLITAN 102.41  13,120,414.43 13,100,223.24 (20,191.19) 1.20%
LIFE GLOBAL 311.405.25
FUNDING I 5.125% o0
SNR NTS 13,411,628.49
SEMI-ANN. 5.125%
04/10/2013
20,000,000.00 634902MU1  NATL CITY BK 100.07  20,020,213.50 20,013,940.00 (6,273.50) 1.79%
CLEVE SR MTN BE
VR 7,773.73
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Detailed Net Asset Valuation

Institutional Accounting

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
01/MAR/2006-01/ 20,021,713.73
MAR/2013
16,765,000.00 882508AS3 TEXAS 100.21 16,804,436.88 16,800,541.80 (3,895.08) 1.50%
INSTRUMENTS INC 13.449 92
FRN 15/MAY/2013 ! ’
USD1000 16,813,991.72
QUARTERLY
FLOATING
05/15/2013
8,000,000.00 89233P5Q5 TOYOTA MTR CRD 100.12 8,000,000.00 8,009,504.00 9,504.00 0.72%
CORP MTN BE NT-B 11.982.96
FLT 13 11/JAN/2013 8 021’486.96
QUARTERLY ! ! ’
FLOATING
01/11/2013
4,450,000.00 92343VAJ3 VERIZON 101.45 4,516,544.28 4,514,734.15 (1,810.13) 0.41%
COMMUNICATIONS 24 477 27
INC 4.35% BDS ! ’
15/FEB/2013 4,539,211.42
SEMI-ANN. 4.350%
02/15/2013
2,322,000.00 949746NY3 WELLS FARGO 101.33 2,353,457.27 2,352,859.38 (597.89) 0.21%
COMPANY 4.375% 17.137.63
31/JAN/2013 ) 369’997.01
SEMI-ANN. 4.375% ! ! ’
01/31/2013
130,513,939.51
TOTAL: FIXED INCOME -
CORPORATE BONDS 129,860,407.94 130,535,152.38 594,985.39 (21,212.87) 11.71%
131,108,924.90
Category Long Description: FIXED INCOME - GOVERNMENT BONDS
5,000,000.00 31331KTV2 FEDERAL FARM CR 100.02 5,000,000.00 5,001,110.00 1,110.00 0.45%
BKS CONS BD FLT 577.78
13 11/FEB/2013 5001 687.78
MONTHLY ! ! ’
FLOATING
02/11/2013
20,000,000.00 3133EASW9 FEDERAL FARM CR 99.99 19,999,519.50 19,998,100.00 (1,419.50) 1.79%

BKS CONS BD FLT
13 06/AUG/2013

QUARTERLY
FLOATING
08/06/2013

6,533.30
20,004,633.30

D-077-467-665
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Detailed Net Asset Valuation LGIP Pool 5
As of: 30-Sep-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 - GOVERNMENT BONDS
24,999,210.00

24,999,519.50 7,111.08 (309.50) 2.23%
25,006,321.08

TOTAL: FIXED INCOME -

GOVERNMENT BONDS 25,000,000.00

Category Long Description: MISCELLANEOUS - OTHER

EXPENSE INVESTMENT MGT

(55,214.70) 0.00 (0.00%)
FEE

(55,214.70)
(55,214.70)

EXPENSE l'\:/IIIE%CELLANEOUS (1,333.33) 0.00 (0.00%)

(1,333.33)
(1,333.33)

0.00
(56,548.03) (0.01%)
(56,548.03)

gQFLAEI_R MISCELLANEOUS - (56,548.03)

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

12,469,842.70 959466N  FDIC ALLIANCE 100.00  12,469,842.70 12,469,842.70 0.00 1.11%
BANK OF ARIZONA 1219653
CDARS 0.3500% Deod
12,482,039.23
342,221.08 959468N  FDIC ALLIANCE 100.00 342,221.08 342,221.08 0.00 0.03%
BANK OF ARIZONA 54146
CDARS 0.35% '
342,762.54
12,606,339.77 967058\ FDIC ALLIANCE 100.00  12,606,339.77 12,606,339.77 0.00 1.13%
BANK OF ARIZONA 36.662.00
CDARS CD 0.55% Do
12,643,001.77
6,004,482.50 978660N  FDIC ALLIANCE 100.00  6,004,482.50 6,004,482.50 0.00 0.54%
BANK OF ARIZONA 1539.78
CDARS 0.52% D00
6,006,022.28
31,422,886.05
TOTAL: SHORT TERM
INVESTMENTS - 31,422,886.05 31,422,886.05 50,939.77 0.00 2.81%

CERTIFICATE OF DEPOSIT

31,473,825.82

D-077-467-665
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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)

10,000,000.00 0556N0L11 BNP PARIBAS FIN 99.98 9,997,502.80 9,997,502.80
INC CORPORATE 0.00
COMMERCIAL :
PAPER 9,997,502.80
0.000% 11/01/2012

10,000,000.00 06538BMK6 BANK OF TOKYO- 99.94 9,993,855.58 9,993,855.58
MITSUBIS 0.00
CORPORATE )
COMMERCIAL 9,993,855.58
PAPER
0.000% 12/19/2012

10,000,000.00 06945LL14 BARTON CAPITAL 99.96 9,996,125.00 9,996,125.00
CORP. CORPORATE 0.00
COMMERCIAL :
PAPER 9,996,125.00
0.000% 11/01/2012

5,000,000.00 06945LL55 BARTON CAPITAL 99.97 4,998,347.21 4,998,347.21

CORP. CORPORATE 0.00
COMMERCIAL )
PAPER 4,998,347.21
0.000% 11/05/2012

10,000,000.00 19121AN72 COCA-COLA 99.96 9,992,922.04 9,995,651.00
COMPANY 0.00
CORPORATE ’
COMMERCIAL 9,995,651.00
PAPER
0.000% 01/07/2013

15,000,000.00 2063C0L26 CONCORD MIN CPTL 99.96 14,994,000.05 14,994,000.05
CO CORPORATE 0.00
COMMERCIAL :
PAPER 14,994,000.05
0.000% 11/02/2012

17,500,000.00 25153JLE8 DEUTSCHE BK FINL 99.96 17,492,941.74 17,492,941.74
LLC CORPORATE 0.00
COMMERCIAL )
PAPER 17,492,941.74
0.000% 11/14/2012

15,000,000.00 3024A6M33 FCAR OWNER 99.94 14,991,599.90 14,991,599.90
TRUST CORPORATE 0.00
COMMERCIAL ’
PAPER 14,991,599.90
0.000% 12/03/2012

5,000,000.00 3024A6N73 FCAR OWNER 99.92 4,995,236.07 4,995,960.00

TRUST CORPORATE 0.00

0.00 0.89%
0.00 0.89%
0.00 0.89%
0.00 0.45%
2,728.96 0.89%
0.00 1.34%
0.00 1.56%
0.00 1.34%
723.93 0.45%

D-077-467-665

18-Oct-2012 17:13:06
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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)

COMMERCIAL
PAPER

0.000% 01/07/2013

4,995,960.00

15,000,000.00 30601VLT6 FAIRWAY FINANCE 99.97 14,995,487.59 14,995,487.59
CORP CORPORATE 0.00
COMMERCIAL ’
PAPER 14,995,487.59
0.000% 11/27/2012
6,352,000.00 38102JK95 GOLDEN FUNDING 99.99 6,351,548.28 6,351,548.28
CORP CORPORATE 0.00
COMMERCIAL ’
PAPER 6,351,548.28
0.000% 10/09/2012
7,611,000.00 38102JLD5 GOLDEN FUNDING 99.96 7,608,272.72 7,608,272.72
CORP CORPORATE 0.00
COMMERCIAL '
PAPER 7,608,272.72
0.000% 11/13/2012
10,000,000.00 38346LLW4 GOTHAM FDG CORP 99.96 9,995,500.00 9,995,500.00
CORPORATE 0.00
COMMERCIAL ’
PAPER 9,995,500.00
0.000% 11/30/2012
8,722,000.00 41068KKB3 HANNOVER FDG CO. 99.99 8,721,273.15 8,721,273.15
LLC CORPORATE 0.00
COMMERCIAL ’
PAPER 8,721,273.15
0.000% 10/11/2012
5,000,000.00 41068KKG2 HANNOVER FDG CO. 99.98 4,998,981.43 4,998,981.43
LLC CORPORATE 0.00
COMMERCIAL '
PAPER 4,998,981.43
0.000% 10/16/2012
17,000,000.00 45779PL71 INSTITUTIONAL 99.92 16,985,847.50 16,985,847.50
SECURED 0.00
CORPORATE ’
COMMERCIAL 16,985,847.50
PAPER
0.000% 11/07/2012
10,000,000.00 52468JM43 LEGACY CAPITAL 99.92 9,992,355.52 9,992,355.52
COMPANY 0.00
CORPORATE '
COMMERCIAL 9,992,355.52
PAPER

0.00 1.34%
0.00 0.57%
0.00 0.68%
0.00 0.89%
0.00 0.78%
0.00 0.45%
0.00 1.52%
0.00 0.89%

D-077-467-665

18-Oct-2012 17:13:06
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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)

0.000% 12/04/2012

10,000,000.00 52468JP40 LEGACY CAPITAL 99.86 9,975,850.17 9,986,383.00
COMPANY 0.00
CORPORATE ’
COMMERCIAL 9,986,383.00
PAPER
0.000% 02/04/2013

10,000,000.00 52952LN24 LEXINGTN PKR CAP 99.87 9,990,183.35 9,986,773.00
CO LL CORPORATE 0.00
COMMERCIAL '
PAPER 9,986,773.00
0.000% 01/02/2013

8,000,000.00 52952LP71 LEXINGTN PKR CAP 99.77 7,984,233.29 7,981,696.00

CO LL CORPORATE 0.00
COMMERCIAL :
PAPER 7,981,696.00
0.000% 02/07/2013

17,000,000.00 62455AK14 MOUNTCLIFF 100.00 17,000,000.00 17,000,000.00
CORPORATE 0.00
COMMERCIAL ’
PAPER DISCOUNT 17,000,000.00
DTD
0.000% 10/01/2012

5,345,000.00 65409RKS8 NIEUW AMSTERDAM 99.98 5,344,183.38 5,344,183.38

RECV CORPORATE 0.00
COMMERCIAL ’
PAPER 5,344,183.38
0.000% 10/26/2012

10,000,000.00 65409RL73 NIEUW AMSTERDAM 99.97 9,997,122.32 9,997,122.32
RECV CORPORATE 0.00
COMMERCIAL ’
PAPER 9,997,122.32
0.000% 11/07/2012

12,580,000.00 6555P0PK9 NORDEA NORTH 99.91 12,562,325.45 12,568,124.48
AMER. | 0.00
CORPORATE '
COMMERCIAL 12,568,124.48
PAPER
0.000% 02/19/2013

15,000,000.00 79540AL22 SALISBURY REC CO 99.98 14,996,666.72 14,996,666.72

LLC CORPORATE
COMMERCIAL
PAPER

0.000% 11/02/2012

0.00
14,996,666.72

10,532.83 0.89%

(3,410.35) 0.89%

(2,537.29) 0.71%

0.00 1.52%
0.00 0.48%
0.00 0.89%
5,799.03 1.12%
0.00 1.34%

D-077-467-665

18-Oct-2012 17:13:06
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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

10,000,000.00 82124LLD2  SHEFFIELD 99.96 9,996,416.59 9,996,416.59 0.00 0.89%
RECEIVABLE 0.00
CORPORATE .
COMMERCIAL 9,996,416.59
PAPER
0.000% 11/13/2012
18,112,000.00 85520LK38 STARBIRD FDG. 100.00  18,111,637.76 18,111,637.76 0.00 1.62%
CORP. CORPORATE 0.00
COMMERCIAL '
PAPER 18,111,637.76
0.000% 10/03/2012
7,200,000.00 92646KKF8 VICTORY 99.99 7,199,468.00 7,199,468.00 0.00 0.64%
RECEIVABLES 0.00
CORPORATE .
COMMERCIAL 7,199,468.00
PAPER
0.000% 10/15/2012
5,000,000.00 96442LKV8 WHITE POINT FDG 99.98 4,998,755.54 4,998,755.54 0.00 0.45%
INC. CORPORATE 0.00
COMMERCIAL '
PAPER 4,998,755.54
0.000% 10/29/2012
10,000,000.00 96442LL54  WHITE POINT FDG 99.97 9,996,694.43 9,996,694.43 0.00 0.89%
INC. CORPORATE 0.00
COMMERCIAL '
PAPER 9,996,694.43
0.000% 11/05/2012
T®T§+ ASAES%T TERM 315,269,170.69
COMMERCIAL PAPER 315,422,000.00 315,255,333.58 0.00 13,837.11 28.15%
(INTEREST BEARING) 315 269 170.69
Category Long Description:
0.00 Net Income Payable 0.00 (296,589.60) 0.00 0.00 (0.03%)
(296,589.60)
(296,589.60)
0.00 Net Income 0.00 66,571.16 0.00 0.00 0.01%
Receivable 66,571.16
66,571.16
TOTAL: 0.00 (230,018.44) 0.00 0.00  (0.02%)

D-077-467-665

18-Oct-2012 17:13:06
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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:
(230,018.44)
(230,018.44)

1,119,574,566.54
Grand Total 1,119,073,964.35 1,119,294,995.40 385,661.22 (6,995.33)  100.00%

1,119,960,227.76

D-077-467-665 18-Oct-2012 17:13:06
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