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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 - MONEY MARKETS
0.00 928989466 JP MORGAN PRIME 100.00 0.00 0.00 0.00 0.00%
MMF AGENCY 0.42
SHARES :
0.42
0.00
TOTAL: CASH
EQUIVALENTS - MONEY 0.00 0.00 0.42 0.00 0.00%
MARKETS
0.42
Category Long Description: CASH EQUIVALENTS - REPURCHASE AGREEMENTS
300,000,000.00 38299X396 TRI-PARTY REPO 100.00 300,000,000.00 300,000,000.00 0.00 22.88%
GOLDMAN SACHS 29 750.00
0.17% 01/FEB/2013 5 ’7 '
0.170% 02/01/2013 300,029,750.00
252,173,961.15 46999W014 TRI-PARTY REPO JP 100.00 252,173,961.15 252,173,961.15 0.00 19.23%
12/FEB/2013 o
252,176,062.60
100,303,234.68 46999W022 TRI-PARTY REPO JP 100.00 100,303,234.68 100,303,234.68 0.00 7.65%
MORGAN REPO 557.24
SWEEP 0.20% :
12/FEB/2013 100,303,791.92
75,000,000.00 85299S075 TRI-PARTY REPO 100.00  75,000,000.00 75,000,000.00 0.00 5.72%
SOUTH STREET 708.33
0.17% 20/FEB/2013 25 000 708'33
0.170% 02/20/2013 T TR
26,363,533.95 852995125 TRI-PARTY REPO 100.00  26,363,533.95 26,363,533.95 0.00 2.01%
SOUTH STREET 139.14
0.19% 01/FEB/2013 26 363.6 3'09
0.190% 02/01/2013 363,673.
TOTAL: CASH 753,840,729.78
ESSB’FQ\(':-EA\'STS - 753,840,729.78 753,840,729.78 33,256.16 0.00  57.48%
AGREEMENTS 753,873,985.94
Category Long Description: FIXED INCOME - CORPORATE BONDS
9,900,000.00 02580ECN1 AMERICAN 101.02  10,000,775.05 10,000,775.05 0.00 0.77%
EXPRESS BANK 161.554.95
5.5% NTS SOo
16/APR/2013 10,162,330.00

D-093-178-706

11-Feb-2013 16:17:33



JPMorgan

Institutional Accounting

Detailed Net Asset Valuation LGIP Pool 5
As of: 31-Jan-2013

Page 2 of 11

Detailed Net Asset Valuation

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

Quantity Security ID  Security Description

Market Price

Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Cost Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - CORPORATE BONDS

1,766,000.00

9,507,097.36

4,009,987.86

342,817.86

40,035,036.19

5,000,000.00

5,000,000.00

5,050,000.00

0258MO0CY3

30299R412

30299W155

30299X039

31599FR00

36962G4U5

36962G4W1

38143USB8

SEMI-ANN. 5.500%
04/16/2013

AMERICAN
EXPRESS CREDIT
CORP 7.3% MTN
20/AUG/2013

SEMI-ANN. 7.300%
08/20/2013

FDIC ALLIANCE
BANK OF ARIZONA
CDARS CD

0.550% 05/16/2013

FDIC ALLIANCE
BANK OF ARIZONA
CDARS CD

0.550% 07/11/2013

FDIC ALLIANCE
BANK OF ARIZONA
CDARS CD 0.51%

0.510% 10/17/2013

FIDELITY
INVESTMENTS-
PRIME MONEY
MARKET
PORTFOLIO

0.110% 03/01/2013

GENERAL ELECTRIC
CAPITAL CORP FRN
06/DEC/2014

QUARTERLY
FLOATING
02/06/2014

GENERAL ELECTRIC
CAPITAL CORP FR
BDS 07/JAN/2014

QUARTERLY
FLOATING
01/07/2014

GOLDMAN SACHS
GRP FRN
07/FEB/2014
uUSD2000

QUARTERLY
FLOATING

103.71

100.00

100.00

100.00

100.00

100.37

100.81

100.44

1,831,028.05 1,831,497.41
57,889.62

1,889,387.03

9,507,097.36 9,507,097.36
37,246.98

9,544,344.34

4,009,987.86 4,009,987.86
12,326.59

4,022,314.45

342,817.86 342,817.86
507.75

343,325.61

40,035,036.19 40,035,036.19
4,606.77

40,039,642.96

5,021,178.28 5,018,255.00
6,416.46

5,024,671.46

5,039,055.39 5,040,530.00
4,010.41

5,044,540.41

5,074,880.04 5,072,285.65
15,824.81

5,088,110.46

469.36 0.14%
0.00 0.73%
0.00 0.31%
0.00 0.03%
0.00 3.05%

(2,923.28) 0.38%

1,474.61 0.38%

(2,594.39) 0.39%
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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: FIXED INCOME - CORPORATE BONDS

02/07/2014
10,000,000.00 46623EJF7 JPMORGAN CHASE 100.73  10,070,634.98 10,073,200.00
& CO VAR 2,448.89
24/JAN/2014 10.075.648.89
QUARTERLY 22,070
FLOATING
01/24/2014
12,792,000.00 592179JG1 METROPOLITAN 100.91  12,908,922.26 12,908,922.26
LIFE GLOBAL 205.322.14
FUNDING 1 5.125% e
SNR NTS 13,114,244.40
SEMI-ANN. 5.125%
04/10/2013
20,000,000.00 634902MU1  NATL CITY BK 100.02  20,003,748.22 20,003,748.22
CLEVE SR MTN BE 13.683.36
VR o
QUARTERLY 20,017,431.58
FLOATING
03/01/2013
16,765,000.00 882508AS3 TEXAS 100.07  16,782,973.38 16,776,651.68
INSTRUMENTS INC 17.798.83
FRN 15/MAY/2013 ey
USD1000 16,794,450.51
QUARTERLY
FLOATING
05/15/2013
7,570,000.00 89233P5V4 TOYOTA MTR CRD 100.37 7,600,609.17 7,597,804.61
CORP MTN BE NT 2217.38
FLT 14 17/JAN/2014 7 600.021.99
QUARTERLY Rt
FLOATING
01/17/2014
148,218,609.15
TOTAL: FIXED INCOME -
CORPORATE BONDS 147,737,939.27 148,228,744.09 541,854.94
148,760,464.09
Category Long Description: FIXED INCOME - GOVERNMENT BONDS
10,000,000.00 31315PSK6 FEDERAL AGRIC 99.98 9,996,635.06 9,998,220.00
MTG CORP MTNS B 2 068.48
VR ooy
QUARTERLY 10,000,288.48
FLOATING
09/10/2013

2,565.02 0.77%
0.00 1.00%
0.00 1.53%

(6,321.70) 1.28%

(2,804.56) 0.58%

(10,134.94)  11.34%

1,584.94 0.76%

D-093-178-706
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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 - GOVERNMENT BONDS

TOTAL: FIXED INCOME -
GOVERNMENT BONDS

5,000,000.00 31331KTV2

20,000,000.00 3133EASW9

35,000,000.00

FEDERAL FARM CR 100.00 5,000,000.00
BKS CONS BD FLT
13 11/FEB/2013

MONTHLY
FLOATING
02/11/2013

FEDERAL FARM CR 100.03 19,999,710.77
BKS CONS BD FLT
13 06/AUG/2013

QUARTERLY
FLOATING
08/06/2013

34,996,345.83

Category Long Description: MISCELLANEOUS - OTHER

TOTAL: MISCELLANEOUS -

OTHER

INVESTMENT MGT (67,953.58)
FEE
MISCELLANEOUS (1,333.33)
FEE

(69,286.91)

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

9,000,000.00 06417EYC1

12,491,587.94 959466N

BANK OF NOVA 100.15 9,012,459.55
SCOTIA

CERTIFICATE OF

DEPOSIT

QUARTERLYO030-
JUL-13

FDIC ALLIANCE 100.00 12,491,587.94
BANK OF ARIZONA
CDARS 0.5100%

5,000,000.00
544.54
5,000,544.54

20,005,940.00
10,149.94
20,016,089.94

35,004,160.00
12,762.96
35,016,922.96

0.00
(67,953.58)
(67,953.58)

0.00
(1,333.33)
(1,333.33)

0.00
(69,286.91)
(69,286.91)

9,013,185.00
275.75
9,013,460.75

12,491,587.94
7,330.68
12,498,918.62

0.00 0.38%
6,229.23 1.53%
7,814.17 2.67%
(0.01%)
(0.00%)
(0.01%)
725.45 0.69%
0.00 0.95%

D-093-178-706
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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 - CERTIFICATE OF DEPOSIT

12,606,339.77 967058N FDIC ALLIANCE 100.00 12,606,339.77
BANK OF ARIZONA
CDARS CD 0.55%

6,004,482.50 978660N FDIC ALLIANCE 100.00 6,004,482.50
BANK OF ARIZONA
CDARS 0.52%

TOTAL: SHORT TERM
INVESTMENTS - 40,102,410.21 40,114,869.76
CERTIFICATE OF DEPOSIT

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

10,000,000.00 05253APKO AUST & NEW ZEA 99.99 9,999,000.01
CORPORATE
COMMERCIAL
PAPER DISCOUNT

0.000% 02/19/2013

5,000,000.00 05253AQC7 AUST & NEW ZEA 99.98 4,998,916.78
CORPORATE
COMMERCIAL
PAPER DISCOUNT

0.000% 03/12/2013

10,000,000.00 0556N0P17 BNP PARIBAS FIN 100.00 10,000,000.00
INC CORPORATE
COMMERCIAL
PAPER

0.000% 02/01/2013

10,000,000.00 06416JPE7 BANK OF NOVA 99.99 9,999,386.07
SCOTIA
CORPORATE
COMMERCIAL
PAPER

0.000% 02/14/2013

5,000,000.00 06945LP10 BARTON CAPITAL 100.00 5,000,000.00
CORP. CORPORATE
COMMERCIAL
PAPER

DISCOUNT DTD
02/NOV/2012 DUE
01/FEB/2013 .44%

12,606,339.77
60,026.90
12,666,366.67

6,004,482.50
12,061.61
6,016,544.11

40,115,595.21
79,694.94
40,195,290.15

9,999,000.01
0.00
9,999,000.01

4,998,916.78
0.00
4,998,916.78

10,000,000.00
0.00
10,000,000.00

9,999,386.07
0.00
9,999,386.07

5,000,000.00
0.00
5,000,000.00

0.00 0.97%
0.00 0.46%
725.45 3.06%
0.00 0.76%
0.00 0.38%
0.00 0.76%
0.00 0.76%
0.00 0.38%

D-093-178-706
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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)

5,000,000.00 06945LP44 BARTON CAPITAL 100.00 4,999,898.08 4,999,898.08
CORP. CORPORATE 0.00
COMMERCIAL :
PAPER 4,999,898.08
0.000% 02/04/2013
5,000,000.00 06945LPL6 BARTON CAPITAL 99.98 4,999,050.00 4,999,050.00
CORP. CORPORATE 0.00
COMMERCIAL )
PAPER 4,999,050.00
0.000% 02/20/2013
5,000,000.00 06945LQ68 BARTON CAPITAL 99.97 4,998,441.57 4,998,441.57
CORP. CORPORATE 0.00
COMMERCIAL ’
PAPER 4,998,441.57
0.000% 03/06/2013
10,000,000.00 15963TP45 CHARIOT FNDG LLC 100.00 9,999,833.34 9,999,833.34
ZCP 04/FEB/2013 0.00
9,999,833.34
5,000,000.00 15963TP52 CHARIOT FNDG LLC 100.00 4,999,888.90 4,999,888.90
CORPORATE 0.00
COMMERCIAL ’
PAPER 4,999,888.90

DISCOUNT DTD
10/0CT/2012 DUE
05/FEB/2013 .28%

5,500,000.00 15963TQJ1 CHARIOT FNDG LLC 99.97 5,498,487.45 5,498,487.45
CORPORATE 0.00
COMMERCIAL ’
PAPER 5,498,487.45
0.000% 03/18/2013
10,000,000.00 25153JSD3 DEUTSCHE BK FINL 99.92 9,987,655.38 9,992,407.00
LLC CORPORATE 0.00
COMMERCIAL '
PAPER 9,992,407.00
0.000% 05/13/2013
15,000,000.00 30601VPR6 FAIRWAY FINANCE 99.99 14,998,100.04 14,998,100.04
CORP CORPORATE 0.00
COMMERCIAL ’
PAPER 14,998,100.04
0.000% 02/25/2013
8,000,000.00 30601VQKO FAIRWAY FINANCE 99.98 7,998,160.00 7,998,160.00
CORP CORPORATE 0.00
COMMERCIAL ’
PAPER 7,998,160.00

0.00 0.38%
0.00 0.38%
0.00 0.38%
0.00 0.76%
0.00 0.38%
0.00 0.42%
4,751.62 0.76%
0.00 1.14%
0.00 0.61%

D-093-178-706
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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% 03/19/2013

7,000,000.00 38102JQ40 GOLDEN FUNDING 99.98 6,998,493.01 6,998,493.01

CORP CORPORATE 0.00
COMMERCIAL ’
PAPER 6,998,493.01
0.000% 03/04/2013

10,000,000.00 38346LP67 GOTHAM FDG CORP 100.00 9,999,750.00 9,999,750.00
CORPORATE 0.00
COMMERCIAL '
PAPER 9,999,750.00
0.000% 02/06/2013

10,000,000.00 38346LQK5 GOTHAM FDG CORP 99.97 9,997,095.21 9,997,095.21
CORPORATE 0.00
COMMERCIAL ’
PAPER 9,997,095.21
0.000% 03/19/2013

10,000,000.00 41068KP69 HANNOVER FDG CO. 99.99 9,999,444.43 9,999,444.43
LLC CORPORATE 0.00
COMMERCIAL ’
PAPER 9,999,444.43
0.000% 02/06/2013

2,500,000.00 45779PP10 INSTITUTIONAL 100.00 2,500,000.00 2,500,000.00

SECURED 0.00
CORPORATE '
COMMERCIAL 2,500,000.00
PAPER
0.000% 02/01/2013

12,000,000.00 45779PPU6 INSTITUTIONAL 99.97 11,996,400.00 11,996,266.68
SECURED 0.00
CORPORATE .
COMMERCIAL 11,996,266.68
PAPER
0.000% 02/28/2013

10,000,000.00 52468JP40 LEGACY CAPITAL 99.99 9,999,425.01 9,999,425.01
COMPANY 0.00
CORPORATE '
COMMERCIAL 9,999,425.01
PAPER
0.000% 02/04/2013

10,000,000.00 52468JR89 LEGACY CAPITAL 99.94 9,993,766.63 9,993,766.63
COMPANY 0.00
CORPORATE ’
COMMERCIAL 9,993,766.63
PAPER

0.00 0.53%
0.00 0.76%
0.00 0.76%
0.00 0.76%
0.00 0.19%

(133.32) 0.91%

0.00 0.76%

0.00 0.76%

D-093-178-706
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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% 04/08/2013

8,000,000.00 52952LP71 LEXINGTN PKR CAP 99.99 7,999,266.65 7,999,266.65
CO LL CORPORATE 0.00
COMMERCIAL ’
PAPER 7,999,266.65

DISCOUNT DTD
17/JUL/2012 DUE
07/FEB/2013 .79%

10,000,000.00 52952LR87 LEXINGTN PKR CAP 99.94 9,993,701.09 9,993,701.09
CO LL CORPORATE 0.00
COMMERCIAL :
PAPER 9,993,701.09
0.000% 04/08/2013
5,000,000.00 53127TP56 LIBERTY FUNDING 100.00 4,999,894.46 4,999,894.46
LLC CORPORATE 0.00
COMMERCIAL ’
PAPER 4,999,894.46
0.000% 02/05/2013
6,547,000.00 5705X4P65 MARKET ST FNDG 100.00 6,546,821.58 6,546,821.58
CORP CORPORATE 0.00
COMMERCIAL '
PAPER 6,546,821.58
0.000% 02/06/2013
10,000,000.00 5705X4RN6 MARKET ST FNDG 99.96 9,995,576.72 9,995,576.72
CORP CORPORATE 0.00
COMMERCIAL :
PAPER 9,995,576.72
0.000% 04/22/2013
10,000,000.00 62455AQJ9 MOUNTCLIFF 99.96 9,995,624.94 9,995,624.94
CORPORATE 0.00
COMMERCIAL ’
PAPER DISCOUNT 9,995,624.94
DTD
0.000% 03/18/2013
12,580,000.00 6555P0PK9 NORDEA NORTH 99.98 12,577,743.61 12,577,743.61
AMER. | 0.00
CORPORATE '
COMMERCIAL 12,577,743.61
PAPER
0.000% 02/19/2013
9,900,000.00 79540ARG5 SALISBURY REC CO 99.95 9,895,523.00 9,895,523.00
LLC CORPORATE 0.00
COMMERCIAL ’
PAPER 9,895,523.00

0.00 0.61%
0.00 0.76%
0.00 0.38%
0.00 0.50%
0.00 0.76%
0.00 0.76%
0.00 0.96%
0.00 0.75%

D-093-178-706
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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% 04/16/2013

10,000,000.00 82124LP63  SHEFFIELD 100.00  9,999,652.78 9,999,652.78
RECEIVABLE 0.00
CORPORATE '
COMMERCIAL 9,999,652.78
PAPER
0.000% 02/06/2013

10,000,000.00 82124LRG9 SHEFFIELD 99.95  9,995461.95 9,995,461.95
RECEIVABLE 0.00
CORPORATE '
COMMERCIAL 9,995,461.95
PAPER
0.000% 04/16/2013

20,000,000.00 86257ETA6 STRAIGHT A FDG 99.97  19,993,011.16 19,993,011.16
SLSTN CORPORATE 0.00
COMMERCIAL '
PAPER 19,993,011.16
0.000% 04/10/2013

12,000,000.00 86888MPC5 SURREY FUNDING 99.99  11,998,973.31 11,998,973.31
CORP CORPORATE 0.00
COMMERCIAL '
PAPER 11,998,973.31
0.000% 02/12/2013

5,000,000.00 88602TQD8 THUNDER BAY 99.98  4,998,889.00 4,998,889.00

FNDNG LLC. 0.00
CORPORATE :
COMMERCIAL 4,998,889.00
PAPER
0.000% 03/13/2013

10,000,000.00 88602TRJ4 THUNDER BAY 99.96  9,996,200.00 9,996,200.00
FNDNG LLC. 0.00
CORPORATE :
COMMERCIAL 9,996,200.00
PAPER
0.000% 04/18/2013

5,000,000.00 92646KQ47 VICTORY 99.98  4,999,138.96 4,999,138.96

RECEIVABLES 0.00
CORPORATE :
COMMERCIAL 4,999,138.96
PAPER
0.000% 03/04/2013

10,000,000.00 92646KQJ4  VICTORY 99.97  9,997,156.74 9,997,156.74
RECEIVABLES 0.00
CORPORATE :
COMMERCIAL 9,997,156.74

0.00 0.76%
0.00 0.76%
0.00 1.52%
0.00 0.91%
0.00 0.38%
0.00 0.76%
0.00 0.38%
0.00 0.76%

D-093-178-706

11-Feb-2013 16:17:33
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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
(INTEREST BEARING)

334,027,000.00

Category Long Description:
0.00

0.00

TOTAL: 0.00

PAPER
0.000% 03/18/2013

Net Income Payable

Net Income
Receivable

333,943,827.86
0.00 (222,597.80)
0.00 16,613.15

(205,984.65)

333,948,446.16
0.00
333,948,446.16

0.00
(222,597.80)
(222,597.80)

0.00
16,613.15
16,613.15

0.00
(205,984.65)
(205,984.65)

4,618.30 25.46%

0.00 (0.02%)

0.00 0.00%

0.00  (0.02%)

Grand Total 1,310,708,079.26

1,310,849,245.76

1,311,127,540.30
392,297.86
1,311,519,838.16

3,022.98  100.00%

D-093-178-706

11-Feb-2013 16:17:33
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