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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

150,000,000.00 38299W562 TRI-PARTY REPO 100.00  150,000,000.00 150,000,000.00
GOLDMAN SACHS 2125 00
0.17% 12/DEC/2012 150,002 125,00
0.170% 12/12/2012 TSRS
252,043,706.04 46999W014 TRI-PARTY REPO JP 100.00 252,043,706.04 252,043,706.04
MORGAN 0.30% 2100.36
14/DEC/2012 et
252,045,806.40
100,268,691.94 46999W022 TRI-PARTY REPO JP 100.00 100,268,691.94 100,268,691.94
MORGAN REPO 557.05
SWEEP 0.20% :
LA/DEC/2012 100,269,248.99
130,000,000.00 5199U5126  TRI-PARTY 100.00  130,000,000.00 130,000,000.00
DEUTSCHE BANK 1841.67
0.17% 12/DEC/2012 130,001 841 67
0.170% 12/12/2012 TELOR
145,000,000.00 852990W97 TRI-PARTY REPO 100.00  145,000,000.00 145,000,000.00
SOUTH STREET 1.288.89
0.32% 03/DEC/2012 145.001.288.89
0.320% 12/03/2012 P E80:
66,026,867.72 85299R523  TRI-PARTY REPO 100.00  66,026,867.72 66,026,867.72
SOUTH STREET 51354
0.28% 03/DEC/2012 66.027 38126
0.280% 12/03/2012 e 9B
E%B %AE éﬁ?s 843,339,265.70
REPURCHASE 843,339,265.70 843,339,265.70 8,426.51
AGREEMENTS 843,347,692.21
Category Long Description: CASH EQUIVALENTS - STIF
0.00 928989466 JP MORGAN PRIME 100.00 0.00 0.00
MMF AGENCY 5.14
SHARES 514
MONTHLY VARIABLE :
12/31/2049
0.00
TOTAL: CASH
EQUIVALENTS - STIF 0.00 0.00 2
5.14

0.00 10.97%

0.00 18.43%

0.00 7.33%

0.00 9.51%

0.00 10.61%

0.00 4.83%

0.00 61.68%

0.00 0.00%

0.00 0.00%

D-084-884-136

13-Dec-2012 12:43:03
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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

917,811.48 43813EAA4 HONDA AUTO 100.00 917,811.48 917,828.92 17.44 0.07%
RECEIVABLES 122.83
OWNER TRUST '
2012-2 A-1 917,951.75
MONTHLY 0.301%
05/15/2013
917,828.92
TOTAL: FIXED INCOME -
ASSET BACK 917,811.48 917,811.48 122.83 17.44 0.07%
917,951.75

Category Long Description: FIXED INCOME - CORPORATE BONDS

9,900,000.00 02580ECN1 AMERICAN 101.92  10,085,208.17 10,090,238.40 5,030.23 0.74%
EXPRESS BANK 68.810.44
5506 NTS ,810.
16/APR/2013 10,159,048.84
SEMI-ANN. 5.500%
04/16/2013

9,507,097.36 30299R412 EDIC ALLIANCE 100.00  9,507,097.36 9,507,097.36 0.00 0.70%
BANK OF ARIZONA 28.365.01
CDARS CD Bapee
0.550% 05/16/2013 535,462.37

4,009,987.86 30299W155 FEDIC ALLIANCE 100.00  4,009,987.86 4,009,987.86 0.00 0.29%
BANK OF ARIZONA 8.580.28
CDARS CD poloeooes
0.550% 07/11/2013 ,018,568.

342,817.86 30299X039 FDIC ALLIANCE 100.00 342,817.86 342,817.86 0.00 0.03%

BANK OF ARIZONA 10.76

CDARS CD 0.51%

0.510% 10/17/2013 343,028.62
40,024,836.75 31599GH25 FIDELITY 100.00  40,024,836.75 40,024,836.75 0.00 2.93%
INVESTMENTS- £ 63 54
PRIME MONEY 263
MARKET 40,030,100.29
PORTFOLIO
12,792,000.00 592179JG1 METROPOLITAN 101.62  13,015,527.98 12,999,729.29 (15,798.69) 0.96%
LIFE GLOBAL 93.655.71
FUNDING 1 5.125% 695,
SNR NTS 13,093,385.00
SEMI-ANN. 5.125%
04/10/2013

D-084-884-136 13-Dec-2012 12:43:03
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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
20,000,000.00 634902MU1 NATL CITY BK 100.04 20,012,047.85 20,008,700.00 (3,347.85) 1.47%
CLEVE SR MTN BE 25 336.61
VR ! )
QUARTERLY 20,034,036.61
FLOATING
03/01/2013
16,765,000.00 882508AS3 TEXAS 100.13 16,793,792.38 16,787,247.16 (6,545.22) 1.23%
INSTRUMENTS INC 3.651.04
FRN 15/MAY/2013 ! ’
USD1000 16,790,898.20
QUARTERLY
FLOATING
05/15/2013
8,000,000.00 89233P5Q5 TOYOTA MTR CRD 100.00 8,000,000.00 8,000,000.00 0.00 0.59%
CORP MTN BE NT-B 6.196.50
FLT 13 11/JAN/2013 8 0061196.50
QUARTERLY ’ ’ )
FLOATING
01/11/2013
4,450,000.00 92343VAJ3 VERIZON 100.37 4,466,306.45 4,466,306.45 0.00 0.33%
COMMUNICATIONS 56.673.80
INC 4.35% BDS O
15/FEB/2013 4,522,980.25
2,322,000.00 949746NY3 WELLS FARGO 100.68 2,337,728.55 2,337,728.55 0.00 0.17%
COMPANY 4.375% 33.965.69
31/JAN/2013 ) 371’694.24
SEMI-ANN. 4.375% ! ! ’
01/31/2013
128,574,689.68
TOTAL: FIXED INCOME -
CORPORATE BONDS 128,113,739.83 128,595,351.21 330,709.38 (20,661.53) 9.43%
128,905,399.06
Category Long Description: FIXED INCOME - GOVERNMENT BONDS
5,000,000.00 31331KTV2 FEDERAL FARM CR 100.00 5,000,000.00 5,000,000.00 0.00 0.37%
BKS CONS BD FLT 52500
13 11/FEB/2013 5000 525'00
MONTHLY ! ! ’
FLOATING
02/11/2013
20,000,000.00 3133EASW9 FEDERAL FARM CR 100.01 19,999,614.36 20,002,540.00 2,925.64 1.46%

BKS CONS BD FLT
13 06/AUG/2013

2,916.65

D-084-884-136
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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
QUARTERLY 20,005,456.65

FLOATING
08/06/2013

25,002,540.00

TOTAL: FIXED INCOME -

GOVERNMENT BONDS 25,000,000.00 24,999,614.36 3,441.65 2,925.64 1.83%
25,005,981.65

Category Long Description: MISCELLANEOUS - OTHER

EXPENSE  INVESTMENT MGT (68,985.41) 0.00 (0.01%)
FEE (68,985.41)
(68,985.41)

EXPENSE  MISCELLANEOUS (1,333.33) 0.00 (0.00%)
FEE (1,333.33)
(1,333.33)

0.00
O (70,318.74) (70,318.74) (0.01%)

(70,318.74)

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

9,000,000.00 06417EYC1 BANK OF NOVA 100.18  9,016,775.37 9,016,326.00 (449.37)  0.66%
CERTIFICATE OF Doos
DEPOSIT 9,020,831.99
QUARTERLY030-
JUL-13
12,469,842.70 959466N  FDIC ALLIANCE 100.00  12,469,842.70 12,469,842.70 0.00 0.91%
BANK OF ARIZONA 19.490 53

CDARS 0.3500%
12,489,333.23

12,606,339.77 967058\ FDIC ALLIANCE 100.00  12,606,339.77 12,606,339.77 0.00 0.93%
BANK OF ARIZONA 48249 47
CDARS CD 0.55% e
12,654,589.24

6,004,482.50 978660N  FDIC ALLIANCE 100.00  6,004,482.50 6,004,482.50 0.00 0.44%
BANK OF ARIZONA 6.757.92
CDARS 0.52% Jo8e
6,011,240.42

D-084-884-136 13-Dec-2012 12:43:03
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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

40,096,990.97
TOTAL: SHORT TERM
INVESTMENTS - 40,080,664.97 40,097,440.34 79,003.91
CERTIFICATE OF DEPOSIT

40,175,994.88

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

10,000,000.00 05253APK0 AUST & NEW ZEA 99.96 9,995,555.60 9,995,555.60
CORPORATE 0.00
COMMERCIAL ’
PAPER DISCOUNT 9,995,555.60
0.000% 02/19/2013
10,000,000.00 0556N0P17 BNP PARIBAS FIN 99.94 9,994,316.77 9,994,316.77
INC CORPORATE 0.00
COMMERCIAL :
PAPER 9,994,316.77
0.000% 02/01/2013
10,000,000.00 06538BMK6 BANK OF TOKYO- 99.99 9,998,600.05 9,998,600.05
MITSUBIS 0.00
CORPORATE )
COMMERCIAL 9,998,600.05
PAPER
0.000% 12/19/2012
5,000,000.00 06945LM39 BARTON CAPITAL 100.00 4,999,902.77 4,999,902.77
CORP. CORPORATE 0.00
COMMERCIAL :
PAPER 4,999,902.77
0.000% 12/03/2012
7,025,000.00 06945LM47 BARTON CAPITAL 100.00 7,024,841.95 7,024,841.95
CORP. CORPORATE 0.00
COMMERCIAL )
PAPER 7,024,841.95
0.000% 12/04/2012
5,000,000.00 06945LP10 BARTON CAPITAL 99.94 4,996,986.08 4,996,986.08
CORP. CORPORATE 0.00
COMMERCIAL ’
PAPER 4,996,986.08
0.000% 02/01/2013
5,000,000.00 06945LPL6 BARTON CAPITAL 99.92 4,995,950.00 4,995,950.00
CORP. CORPORATE 0.00
COMMERCIAL :
PAPER 4,995,950.00

0.000% 02/20/2013

(449.37) 2.94%
0.00 0.73%
0.00 0.73%
0.00 0.73%
0.00 0.37%
0.00 0.51%
0.00 0.37%
0.00 0.37%

D-084-884-136
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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)

9,179,000.00 11765JNN6 BRYANT PRK FDG 99.97 9,176,613.46 9,176,613.46
LLC CORPORATE 0.00
COMMERCIAL :
PAPER 9,176,613.46
0.000% 01/22/2013
10,000,000.00 15963TP45 CHARIOT ENDG LLC 99.96 9,996,388.93 9,996,388.93
ZCP 04/FEB/2013 0.00
0.000% 02/04/2013 9.996.388.93
5,000,000.00 15963TP52 CHARIOT FNDG LLC 99.96 4,998,166.72 4,998,166.72
CORPORATE 0.00
COMMERCIAL :
PAPER 4,998,166.72
0.000% 02/05/2013
10,000,000.00 19121AN72 COCA-COLA 99.97 9,997,327.67 9,997,327.67
COMPANY 0.00
CORPORATE ’
COMMERCIAL 9,997,327.67
PAPER
0.000% 01/07/2013
5,000,000.00 2063CON24 CONCORD MIN CPTL 99.97 4,998,444.39 4,998,444.39
CO CORPORATE 0.00
COMMERCIAL '
PAPER 4,998,444.39
0.000% 01/02/2013
10,000,000.00 25153JSD3 DEUTSCHE BK FINL 99.81 9,980,077.74 9,980,730.00
LLC CORPORATE 0.00
COMMERCIAL :
PAPER 9,980,730.00
0.000% 05/13/2013
15,000,000.00 3024A6M33 FCAR OWNER 100.00 14,999,733.33 14,999,733.33
TRUST CORPORATE 0.00
COMMERCIAL ’
PAPER 14,999,733.33
0.000% 12/03/2012
5,000,000.00 3024A6N73 FCAR OWNER 99.96 4,998,201.28 4,998,201.28
TRUST CORPORATE 0.00
COMMERCIAL '
PAPER 4,998,201.28
0.000% 01/07/2013
5,000,000.00 38102JN76 GOLDEN FUNDING 99.97 4,998,715.24 4,998,715.24
CORP CORPORATE 0.00
COMMERCIAL :
PAPER 4,998,715.24

0.00 0.67%
0.00 0.73%
0.00 0.37%
0.00 0.73%
0.00 0.37%
652.26 0.73%
0.00 1.10%
0.00 0.37%
0.00 0.37%

D-084-884-136
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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)
0.000% 01/07/2013

5,000,000.00 38102JNE1 GOLDEN FUNDING 99.97 4,998,472.19 4,998,472.19
CORP CORPORATE 0.00
COMMERCIAL ’
PAPER 4,998,472.19
0.000% 01/14/2013
10,000,000.00 38346LN28 GOTHAM FDG CORP 99.98 9,998,222.23 9,998,166.70
CORPORATE 0.00
COMMERCIAL '
PAPER 9,998,166.70
6,000,000.00 41068KNE4 HANNOVER FDG CO. 99.96 5,997,433.28 5,997,433.28
LLC CORPORATE 0.00
COMMERCIAL :
PAPER 5,997,433.28
0.000% 01/14/2013
10,000,000.00 41068KP69 HANNOVER FDG CO. 99.93 9,992,555.55 9,992,555.55
LLC CORPORATE 0.00
COMMERCIAL ’
PAPER 9,992,555.55
0.000% 02/06/2013
10,000,000.00 45779PNA2 INSTITUTIONAL 99.95 9,995,111.06 9,995,111.06
SECURED 0.00
CORPORATE '
COMMERCIAL 9,995,111.06
PAPER
0.000% 01/10/2013
7,500,000.00 45779PNQ7 INSTITUTIONAL 99.92 7,494,375.08 7,494,375.08
SECURED 0.00
CORPORATE .
COMMERCIAL 7,494,375.08
PAPER
0.000% 01/24/2013
10,000,000.00 52468JM43 LEGACY CAPITAL 100.00 9,999,641.67 9,999,641.67
COMPANY 0.00
CORPORATE '
COMMERCIAL 9,999,641.67
PAPER
0.000% 12/04/2012
10,000,000.00 52468JP40 LEGACY CAPITAL 99.88 9,987,541.78 9,987,541.78
COMPANY 0.00
CORPORATE ’
COMMERCIAL 9,987,541.78
PAPER

0.00 0.37%

(55.53) 0.73%

0.00 0.44%
0.00 0.73%
0.00 0.73%
0.00 0.55%
0.00 0.73%
0.00 0.73%

D-084-884-136
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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)
0.000% 02/04/2013

10,000,000.00 52952LN24 LEXINGTN PKR CAP 99.97 9,996,622.24 9,996,622.24
CO LL CORPORATE 0.00
COMMERCIAL )
PAPER 9,996,622.24
0.000% 01/02/2013
8,000,000.00 52952LP71 LEXINGTN PKR CAP 99.90 7,991,688.71 7,991,688.71
CO LL CORPORATE 0.00
COMMERCIAL ’
PAPER 7,991,688.71
0.000% 02/07/2013
5,000,000.00 53127TP56 LIBERTY FUNDING 99.97 4,998,258.34 4,998,258.34
LLC CORPORATE 0.00
COMMERCIAL :
PAPER 4,998,258.34
0.000% 02/05/2013
5,000,000.00 5705X4N42 MARKET ST FNDG 99.98 4,999,055.61 4,999,055.61
CORP CORPORATE 0.00
COMMERCIAL )
PAPER 4,999,055.61
0.000% 01/04/2013
10,000,000.00 62455AN37 MOUNTCLIFF 99.95 9,995,416.73 9,995,416.73
CORPORATE 0.00
COMMERCIAL ’
PAPER DISCOUNT 9,995,416.73
DTD
0.000% 01/03/2013
10,000,000.00 62455AN86 MOUNTCLIFF 99.95 9,995,250.00 9,995,250.00
CORPORATE 0.00
COMMERCIAL :
PAPER DISCOUNT 9,995,250.00
DTD
0.000% 01/08/2013
15,000,000.00 65409RN48 NIEUW AMSTERDAM 99.98 14,996,458.39 14,996,458.39
RECV CORPORATE 0.00
COMMERCIAL ’
PAPER 14,996,458.39
0.000% 01/04/2013
12,580,000.00 6555P0PK9 NORDEA NORTH 99.92 12,569,971.80 12,569,971.80
AMER. | 0.00
CORPORATE :
COMMERCIAL 12,569,971.80
PAPER

0.000% 02/19/2013

0.00 0.73%
0.00 0.58%
0.00 0.37%
0.00 0.37%
0.00 0.73%
0.00 0.73%
0.00 1.10%
0.00 0.92%

D-084-884-136

13-Dec-2012 12:43:03



Page 9 of 11

JPMorgan | _
Detailed Net Asset Valuation LGIP Pool 5
As of: 30-Nov-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

10,000,000.00 82124LNP3  SHEFFIELD 99.96 9,996,319.42 9,996,319.42 0.00 0.73%
RECEIVABLE 0.00
CORPORATE '
COMMERCIAL 9,996,319.42
PAPER
0.000% 01/23/2013
10,000,000.00 82124LP63  SHEFFIELD 99.95 9,995,347.18 9,995,347.18 0.00 0.73%
RECEIVABLE 0.00
CORPORATE '
COMMERCIAL 9,995,347.18
PAPER
0.000% 02/06/2013
15,000,000.00 85520LNH4 STARBIRD FDG. 99.95  14,992,558.25 14,992,558.25 0.00 1.10%
CORP. CORPORATE 0.00
COMMERCIAL :
PAPER 14,992,558.25
0.000% 01/17/2013
6,950,000.00 86888MN78 SURREY FUNDING 99.97 6,947,999.96 6,947,999.96 0.00 0.51%
CORP CORPORATE 0.00
COMMERCIAL :
PAPER 6,947,999.96
0.000% 01/07/2013
12,000,000.00 86888MPC5 SURREY FUNDING 99.94  11,993,186.59 11,993,186.59 0.00 0.88%
CORP CORPORATE 0.00
COMMERCIAL '
PAPER 11,993,186.59
0.000% 02/12/2013
5,122,000.00 92646KN24 VICTORY 99.98 5,120,907.36 5,120,907.36 0.00 0.37%
RECEIVABLES 0.00
CORPORATE '
COMMERCIAL 5,120,907.36
PAPER
0.000% 01/02/2013
TOTASL: SHORST TERM 329,202,812.13
INVESTMENTS -
COMMERCIAL PAPER 329,356,000.00 329,202,215.40 0.00 596.73 24.08%
(INTEREST BEARING) 329202 812.13
Category Long Description:
0.00 Net Income Payable 0.00 (260,646.51) 0.00 0.00 (0.02%)

(260,646.51)
(260,646.51)

D-084-884-136

13-Dec-2012 12:43:03
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Detailed Net Asset Valuation

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

Quantity Security ID  Security Description

Accrued Income Base
Market Value + Accrued Income Base

Market Price Cost Base Market Value Base Unrealized Gain/Loss Base % of Fund

Category Long Description:

0.00 Net Income
Receivable

TOTAL: 0.00

0.00 16,343.10 0.00
16,343.10
16,343.10

0.00
(244,303.41) (244,303.41)
(244,303.41)

0.00 0.00%

0.00  (0.02%)

Grand Total 1,366,807,481.98

1,367,134,127.40
1,366,837,076.34 107,087.27
1,367,241,214.67

(17,571.09)  100.00%

D-084-884-136

13-Dec-2012 12:43:03
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