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

Institutional Accounting

Page 1 of 11

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
100,000,000.00 07299H834 CITIGROUP .10% 100.00 100,000,000.00 100,000,000.00 0.00 7.98%

0.100% 04/01/2013

252,293,771.27 46999W014 TRI-PARTY REPO JP
MORGAN 0.30%
09/APR/2013

100,335,002.13 46999W022 TRI-PARTY REPO JP
MORGAN REPO
SWEEP 0.20%

09/APR/2013
130,000,000.00 853990E62 TRI-PARTY REPO

SOUTH STREET
0.17% 02/APR/2013

0.170% 04/02/2013

100.00

100.00

100.00

252,293,771.27

100,335,002.13

130,000,000.00

1,388.89
100,001,388.89

252,293,771.27
6,307.34
252,300,078.61

100,335,002.13
1,672.25
100,336,674.38

130,000,000.00
3,683.33
130,003,683.33

33,002,678.25 853990E88 SOUTH 100.00  33,002,678.25 33,002,678.25
STREET .24% 1,100.09
33,003,778.34
64,754,183.83 853990F12 SOUTH 100.00  64,754,183.83 64,754,183.83
STREET .40% 2877.96
0.400% 04/01/2013 64.757.061.79
ESB?‘VLAE éﬁ?s 680,385,635.48
REPURCHASE 680,385,635.48 680,385,635.48 17,029.86
AGREEMENTS 680,402,665.34
Category Long Description: CASH EQUIVALENTS - STIF
0.00 928989466 JP MORGAN PRIME 100.00 0.00 0.00
MMF AGENCY 0.02
SHARES 0.02
MONTHLY VARIABLE :
12/31/2049
0.00
TOTAL: CASH
EQUIVALENTS - STIF 2o 22 b
0.02

Category Long Description: FIXED INCOME - CORPORATE BONDS

0.00 20.14%

0.00 8.01%

0.00 10.38%

0.00 2.63%

0.00 5.17%

0.00 54.32%

0.00 0.00%

0.00 0.00%

D-102-013-459

09-Apr-2013 16:03:17
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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: FIXED INCOME - CORPORATE BONDS

9,900,000.00

4,237,000.00

40,041,386.59

5,000,000.00

5,000,000.00

10,000,000.00

10,050,000.00

3,250,000.00

02580ECN1

0258M0OCY3

31599FR00

36962G4U5

36962G4W1

38141GDK7

38143USB8

459200GR6

AMERICAN
EXPRESS BANK
5.5% NTS
16/APR/2013

SEMI-ANN. 5.500%
04/16/2013

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

SEMI-ANN. 7.300%
08/20/2013

FIDELITY
INVESTMENTS-
PRIME MONEY
MARKET
PORTFOLIO

0.110% 05/01/2013

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
GROUP INC 4.75%
15/JUL/2013

SEMI-ANN. 4.750%
07/15/2013

GOLDMAN SACHS
GRP FRN
07/FEB/2014
USD2000

QUARTERLY
FLOATING
02/07/2014

INTERNATIONAL
BUS MACH CORP
2.1% BDS

100.21

102.56

100.00

100.38

100.66

101.20

100.49

100.17

9,920,329.61

4,347,143.84

40,041,386.59

5,017,753.61

5,032,184.30

10,121,874.25

10,095,855.28

3,255,478.68

9,920,329.61
249,811.81
10,170,141.42

4,345,458.73
35,063.39
4,380,522.12

40,041,386.59
3,740.85
40,045,127.44

5,018,970.00
2,827.86
5,021,797.86

5,032,815.00
13,474.99
5,046,289.99

10,119,970.00
98,958.34
10,218,928.34

10,099,013.85
19,168.00
10,118,181.85

3,255,478.68
27,594.90
3,283,073.58

0.00 0.81%

(1,685.11) 0.35%

0.00 3.20%
1,216.39 0.40%
630.70 0.40%

(1,904.25) 0.82%

3,158.57 0.81%

0.00 0.26%

D-102-013-459

09-Apr-2013 16:03:17



Page 3 of 11

JPMorgan _ .
Detailed Net Asset Valuation LGIP Pool 5
As of: 31-Mar-2013

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

Quantity Security ID  Security Description  Market Price Cost Base

Category Long Description: FIXED INCOME - CORPORATE BONDS

06/MAY/2013
SEMI-ANN. 2.100%
05/06/2013
10,000,000.00 46623EJF7  JPMORGAN CHASE 100.60  10,058,799.89 10,059,910.00 1,110.11 0.80%
& CO VAR 20,509.44
24/1JAN/2014 10080419 44
QUARTERLY HERAS
FLOATING
01/24/2014
7,208,000.00 59156RAZ1 METLIFE INC SR NT 10042  7,239,068.10 7,237,920.41 (1,147.69)  0.58%
FLT 13 06/AUG/2013 16.709.96
QUARTERLY
QUARTER! 7,254,630.37
08/06/2013
12,792,000.00 592179JG1  METROPOLITAN 100.12  12,807,028.63 12,807,028.63 0.00 1.05%
LIFE GLOBAL 311 585.36
FUNDING | 5.125% Doe
SNRNTS 13,118,613.99
SEMI-ANN. 5.125%
04/10/2013
16,765,000.00 882508AS3  TEXAS 100.05  16,772,648.22 16,772,648.22 0.00 1.34%
INSTRUMENTS INC 9.851.51
FRN 15/MAY/2013 Dt
USD1000 16,782,499.73
QUARTERLY
FLOATING
05/15/2013
17,570,000.00 89233P5V4 TOYOTA MTR CRD 100.35  17,628,486.67 17,630,774.63 2,287.96 1.41%
CORP MTN BE NT 25 389,66
FLT 14 17/JAN/2014 17 656164.95
QUARTERLY 090,208
FLOATING
01/17/2014
152,341,704.35
TOTAL: FIXED INCOME -
e 151,813,386.59 152,338,037.67 834,686.07 3,666.68  12.23%
153,176,390.42
Category Long Description: FIXED INCOME - GOVERNMENT BONDS
10,000,000.00 31315PSK6 FEDERAL AGRIC 100.01  9,997,543.44 10,001,390.00 3,846.56 0.80%

MTG CORP MTNS B
VR

QUARTERLY

675.88
10,002,065.88

D-102-013-459

09-Apr-2013 16:03:17
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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

FLOATING
09/10/2013

20,000,000.00 3133EASW9 FEDERAL FARM CR 100.02 19,999,804.11 20,004,520.00 4,715.89 1.60%
BKS CONS BD FLT 6.299.96
13 06/AUG/2013 el
20,010,819.96

QUARTERLY
FLOATING
08/06/2013

30,005,910.00
TOTAL: FIXED INCOME -
GOVERNMENT BONDS 30,000,000.00 29,997,347.55 6,975.84 8,562.45 2.40%

30,012,885.84

Category Long Description: MISCELLANEOUS - OTHER

EXPENSE  INVESTMENT MGT (64,512.30) 0.00 (0.01%)
FEE (64,512.30)
(64,512.30)

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

0.00
el USSR NSO SE (65,845.63) (65,845.63) (0.01%)

(65,845.63)

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

9,000,000.00 06417EYC1 BANK OF NOVA 100.10 9,008,325.19 9,008,973.00 647.81 0.72%
CERTIFICATE OF e
DEPOSIT 9,017,383.35
QUARTERLYO030-
JUL-13

9,000,000.00 06538FKQ6 BNK OF TKYO- 100.00 9,000,099.83 9,000,099.83 0.00 0.72%
MTBSHI L 4.510.00
CERTIFICATE OF e
DEPOSIT FIXED 9,004,609.83

9,507,097.36 30299R412 FDIC ALLIANCE 100.00 9,507,097.36 9,507,097.36 0.00 0.76%
BANK OF ARIZONA 45.699.18

CDARS CD SHORT
9,552,796.54

D-102-013-459 09-Apr-2013 16:03:17
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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

TOTAL: SHORT TERM
INVESTMENTS -
CERTIFICATE OF DEPOSIT

Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
17,500,000.00 0556NO0TL9

12,675,486.88

12,491,587.94

63,031,460.40

30299W155

30299X039

3AD99C486

959466N

978660N

5,000,000.00 06416JSF1

5,000,000.00 06538BR47

TERM

FDIC ALLIANCE
BANK OF ARIZONA
CDARS CD

FDIC ALLIANCE
BANK OF ARIZONA
CDARS CD 0.51%

FDIC ALLIANCE
BANK OF ARIZONA
CDARS CD 0.51%

FDIC ALLIANCE
BANK OF ARIZONA
CDARS 0.5100%

FDIC ALLIANCE
BANK OF ARIZONA
CDARS 0.52%

BNP PARIBAS FIN
INC CORPORATE
COMMERCIAL
PAPER

0.000% 06/20/2013

BANK OF NOVA
SCOTIA
CORPORATE
COMMERCIAL
PAPER

0.000% 05/15/2013

BANK OF TOKYO-
MITSUBIS ZCP

100.00

100.00

100.00

100.00

100.00

99.93

99.98

100.00

4,009,987.86

342,817.86

12,675,486.88

12,491,587.94

6,004,482.50

63,039,885.42

17,487,709.04

4,998,942.44

4,999,929.17

4,009,987.86
15,891.64
4,025,879.50

342,817.86
790.36
343,608.22

12,675,486.88
1,948.20
12,677,435.08

12,491,587.94
17,628.54
12,509,216.48

6,004,482.50
17,108.66
6,021,591.16

63,040,533.23
111,986.93
63,152,520.16

17,487,709.04
0.00
17,487,709.04

4,998,942.44
0.00
4,998,942.44

4,999,929.17
0.00

0.00 0.32%
0.00 0.03%
0.00 1.01%
0.00 1.00%
0.00 0.48%
647.81 5.04%
0.00 1.40%
0.00 0.40%
0.00 0.40%

D-102-013-459

09-Apr-2013 16:03:17
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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)

04/APR/2013 4,999,929.17
0.000% 04/04/2013
5,000,000.00 06945LS17 BARTON CAPITAL 99.98 4,998,875.00 4,998,875.00
CORP. CORPORATE 0.00
COMMERCIAL :
PAPER 4,998,875.00
0.000% 05/01/2013
5,000,000.00 06945LSL3 BARTON CAP CORP 99.97 4,998,298.61 4,998,298.61
DISCOUNTED 0.00
0.000% 05/20/2013 4.998.298.61
5,000,000.00 06945LT40 BARTON CAPITAL 99.96 4,997,777.78 4,997,777.78
CORP. CORPORATE 0.00
COMMERCIAL '
PAPER 4,997,777.78
0.000% 06/04/2013
5,000,000.00 15963TSU4 CHARIOT FNDG LLC 99.97 4,998,575.00 4,998,575.00
CORPORATE 0.00
COMMERCIAL ’
PAPER 4,998,575.00
0.000% 05/28/2013
5,000,000.00 15963TTL3 CHARIOT FNDG LLC 99.95 4,997,555.56 4,997,555.56
CORPORATE 0.00
COMMERCIAL ’
PAPER 4,997,555.56
0.000% 06/20/2013
10,000,000.00 25153JSD3 DEUTSCHE BK FINL 99.95 9,994,895.18 9,994,895.18
LLC CORPORATE 0.00
COMMERCIAL '
PAPER 9,994,895.18
0.000% 05/13/2013
5,000,000.00 3024A6V25 FCAR OWNER 99.92 4,995,729.17 4,995,784.50
TRUST CORPORATE 0.00
COMMERCIAL ’
PAPER 4,995,784.50
0.000% 08/02/2013
10,000,000.00 30601VSG7 FAIRWAY FINANCE 99.98 9,997,750.00 9,997,750.00
CORP CORPORATE 0.00
COMMERCIAL ’
PAPER 9,997,750.00
0.000% 05/16/2013
5,000,000.00 30601VTK7 FAIRWAY FINANCE 99.96 4,997,915.28 4,997,915.28
CORP CORPORATE 0.00
COMMERCIAL '

0.00 0.40%
0.00 0.40%
0.00 0.40%
0.00 0.40%
0.00 0.40%
0.00 0.80%
55.33 0.40%
0.00 0.80%
0.00 0.40%

D-102-013-459

09-Apr-2013 16:03:17
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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)

PAPER 4,997,915.28
0.000% 06/19/2013
7,457,000.00 38102JRK3 GOLDEN FUNDING 99.99 7,456,366.15 7,456,366.15
CORP CORPORATE 0.00
COMMERCIAL :
PAPER 7,456,366.15
0.000% 04/19/2013
6,000,000.00 38346LR16 GOTHAM FDG CORP 100.00 6,000,000.00 6,000,000.00
CORPORATE 0.00
COMMERCIAL ’
PAPER 6,000,000.00
0.000% 04/01/2013
10,000,000.00 38346LRH1 GOTHAM FDG CORP 99.99 9,999,270.50 9,999,270.50
CORPORATE 0.00
COMMERCIAL '
PAPER 9,999,270.50
0.000% 04/17/2013
15,000,000.00 41068UR32 HANNOVER FDG CO. 100.00 14,999,800.00 14,999,800.00
LLC CORPORATE 0.00
COMMERCIAL ’
PAPER 14,999,800.00
0.000% 04/03/2013
15,000,000.00 45779PRWO INSTITUTIONAL 99.97 14,995,308.82 14,995,308.82
SECURED 0.00
CORPORATE ’
COMMERCIAL 14,995,308.82
PAPER
0.000% 04/30/2013
9,000,000.00 4820P2R80 JUPITER SECT CO 100.00 8,999,768.61 8,999,768.61
LLC CORPORATE 0.00
COMMERCIAL '
PAPER 8,999,768.61
0.000% 04/08/2013
10,000,000.00 4820P2T62 JUPITER SECT CO 99.97 9,996,700.00 9,996,700.00
LLC ZCP 0.00
06/JUN/2013 9.995 700'00
0.000% 06/06/2013 ' ' )
10,000,000.00 52468JR89 LEGACY CAPITAL 99.99 9,999,338.89 9,999,338.89
COMPANY 0.00
CORPORATE ’
COMMERCIAL 9,999,338.89
PAPER

0.000% 04/08/2013

0.00 0.60%
0.00 0.48%
0.00 0.80%
0.00 1.20%
0.00 1.20%
0.00 0.72%
0.00 0.80%
0.00 0.80%

D-102-013-459

09-Apr-2013 16:03:17
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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)

7,500,000.00 52468JS21 LEGACY CAPITAL 99.97 7,498,020.93 7,498,020.93
COMPANY 0.00
CORPORATE .
COMMERCIAL 7,498,020.93
PAPER
0.000% 05/02/2013
10,000,000.00 52952LR87 LEXINGTN PKR CAP 99.99 9,999,338.89 9,999,338.89
CO LL CORPORATE 0.00
COMMERCIAL '
PAPER 9,999,338.89
0.000% 04/08/2013
5,000,000.00 52952LSD5 LEXINGTN PKR CAP 99.96 4,998,181.82 4,998,181.82
CO LL CORPORATE 0.00
COMMERCIAL ’
PAPER 4,998,181.82
0.000% 05/13/2013
10,000,000.00 53127TR54 LIBERTY FUNDING 100.00 9,999,822.22 9,999,822.22
LLC CORPORATE 0.00
COMMERCIAL ’
PAPER 9,999,822.22
0.000% 04/05/2013
10,000,000.00 5705X4RN6 MARKET ST FNDG 99.99 9,998,891.67 9,998,891.67
CORP CORPORATE 0.00
COMMERCIAL '
PAPER 9,998,891.67
0.000% 04/22/2013
7,500,000.00 5705X4SA3 MARKET ST FNDG 99.98 7,498,456.25 7,498,456.25
CORP CORPORATE 0.00
COMMERCIAL :
PAPER 7,498,456.25
0.000% 05/10/2013
7,500,000.00 62455ATD9 MOUNTCLIFF 99.94 7,495,437.50 7,495,437.50
CORPORATE 0.00
COMMERCIAL ’
PAPER DISCOUNT 7,495,437.50
DTD
0.000% 06/13/2013
4,000,000.00 65409RSE1 NIEUW AMSTERDAM 99.98 3,999,140.00 3,999,140.00
RECV CORPORATE 0.00
COMMERCIAL '
PAPER 3,999,140.00
0.000% 05/14/2013
6,775,000.00 79540ARF7 SALISBURY REC CO 99.99 6,774,552.36 6,774,552.36
LLC CORPORATE 0.00

0.00 0.60%
0.00 0.80%
0.00 0.40%
0.00 0.80%
0.00 0.80%
0.00 0.60%
0.00 0.60%
0.00 0.32%
0.00 0.54%

D-102-013-459

09-Apr-2013 16:03:17
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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)

COMMERCIAL 6,774,552.36
PAPER
0.000% 04/15/2013
9,900,000.00 79540ARG5 SALISBURY REC CO 99.99 9,899,092.50 9,899,092.50
LLC CORPORATE 0.00
COMMERCIAL ’
PAPER 9,899,092.50
0.000% 04/16/2013
10,000,000.00 82124LRG9 SHEFFIELD 99.99 9,999,125.00 9,999,125.00
RECEIVABLE 0.00
CORPORATE ’
COMMERCIAL 9,999,125.00
PAPER
0.000% 04/16/2013
7,500,000.00 82124LS78 SHEFFIELD 99.98 7,498,500.00 7,498,500.00
RECEIVABLE 0.00
CORPORATE ’
COMMERCIAL 7,498,500.00
PAPER
0.000% 05/07/2013
5,000,000.00 85520LTH8 STARBIRD FDG. 99.95 4,997,647.23 4,997,647.23
CORP. CORPORATE 0.00
COMMERCIAL ’
PAPER 4,997,647.23
0.000% 06/17/2013
20,000,000.00 86257ETA6 STRAIGHT A FDG 100.00 19,999,075.00 19,999,075.00
SLSTN CORPORATE 0.00
COMMERCIAL '
PAPER 19,999,075.00
0.000% 04/10/2013
5,000,000.00 86888MS73 SURREY FUNDING 99.98 4,998,850.00 4,998,850.00
CORP CORPORATE 0.00
COMMERCIAL ’
PAPER 4,998,850.00
0.000% 05/07/2013
5,000,000.00 86888MSD0O SURREY FUNDING 99.98 4,998,891.67 4,998,891.67
CORP CORPORATE 0.00
COMMERCIAL ’
PAPER 4,998,891.67
0.000% 05/13/2013
10,000,000.00 88602TRJ4 THUNDER BAY 99.99 9,999,150.00 9,999,150.00
FNDNG LLC. 0.00
CORPORATE '
COMMERCIAL 9,999,150.00

0.00 0.79%
0.00 0.80%
0.00 0.60%
0.00 0.40%
0.00 1.60%
0.00 0.40%
0.00 0.40%
0.00 0.80%

D-102-013-459

09-Apr-2013 16:03:17
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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)

oo
COMMERCIAL PAPER 305,632,000.00
(INTEREST BEARING)

Category Long Description: SHORT TERM INVESTMENTS - DISCOUNTED NOTES
20,472,000.00 313589DU4

TOTAL: SHORT TERM
INVESTMENTS - 20,472,000.00
DISCOUNTED NOTES

Category Long Description:
0.00

0.00

TOTAL: 0.00

PAPER
0.000% 04/18/2013

FEDERAL NATIONAL 100.00
MORTGAGE ASSOC
0% MTG BDS

0.000% 04/01/2013

Net Income Payable 0.00

Net Income 0.00
Receivable

305,562,678.24

20,472,000.00

20,472,000.00

(225,693.35)

29,720.21

(195,973.14)

305,562,733.57
0.00
305,562,733.57

20,472,000.00
0.00
20,472,000.00
20,472,000.00
0.00

20,472,000.00

0.00
(225,693.35)
(225,693.35)

0.00
29,720.21
29,720.21

0.00
(195,973.14)
(195,973.14)

55.33 24.40%

0.00 1.63%

0.00 1.63%

0.00 (0.02%)

0.00 0.00%

0.00  (0.02%)

Grand Total 1,251,334,482.47

1,251,533,765.59

1,251,808,516.63
708,859.95
1,252,517,376.58

12,932.27 100.00%
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