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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

100,000,000.00

252,485,165.06

100,385,739.64

200,000,000.00

200,000,000.00

852,870,904.70

06099G178

46999W014

46999W022

853990M22

853990M71

TRI-PARTY REPO
BANK OF AMERICA
0.05% 03/JUL/2013

0.050% 07/03/2013

TRI-PARTY REPO JP
MORGAN 0.30%
16/JUL/2013

TRI-PARTY REPO JP
MORGAN REPO
SWEEP 0.20%

17/3UL/2013
TRI-PARTY REPO

SOUTH STREET
0.16% 17/JUL/2013

SOUTH
STREET .13%

Category Long Description: CASH EQUIVALENTS - STIF

TOTAL: CASH

EQUIVALENTS - STIF

51,930.58

0.00

51,930.58

31599FR00

928989466

FIDELITY
INVESTMENTS-
PRIME MONEY
MARKET
PORTFOLIO

MONTHLY
VARIABLE
12/31/2049

JP MORGAN PRIME
MMF AGENCY
SHARES

MONTHLY
VARIABLE
12/31/2049

100.00

100.00

100.00

100.00

100.00

100.00

100.00

100,000,000.00

252,485,165.06

100,385,739.64

200,000,000.00

200,000,000.00

852,870,904.70

51,930.58

0.00

51,930.58

100,000,000.00
2,361.11
100,002,361.11

252,485,165.06
6,312.13
252,491,477.19

100,385,739.64
1,673.10
100,387,412.74

200,000,000.00
2,666.67
200,002,666.67

200,000,000.00
2,166.67
200,002,166.67

852,870,904.70
15,179.68
852,886,084.38

51,930.58
2,765.23
54,695.81

0.00
0.47
0.47

51,930.58
2,765.70

0.00 8.38%

0.00 21.15%

0.00 8.41%

0.00 16.75%

0.00 16.75%

0.00 71.44%

0.00 0.00%
0.00 0.00%
0.00 0.00%
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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 - STIF

Category Long Description: CORPORATE BONDS

4,237,000.00 0258M0CY3 AMERICAN
EXPRESS CREDIT
CORP 7.3% MTN
20/AUG/2013

SEMI-ANN. 7.300%
08/20/2013

3,000,000.00 071813BK4 BAXTER INTL INC
SRFLT NT 14
11/DEC/2014

QUARTERLY
FLOATING
12/11/2014

6,293,000.00 263534CHO DU PONT(E.I.)DE
NEMOURS & CO FR
BDS 25/MAR/2014

QUARTERLY
FLOATING
03/25/2014

2,500,000.00 36962G3F9 GENERAL ELECTRIC
CAPITAL
CORPORATION 5.4%

SEMI-ANN. 5.400%
09/20/2013

5,000,000.00 36962G4U5 GENERAL ELECTRIC
CAPITAL CORP FRN
06/DEC/2014

QUARTERLY
FLOATING
02/06/2014

5,000,000.00 36962G4W1 GENERAL ELECTRIC
CAPITAL CORP FR
BDS 07/JAN/2014

QUARTERLY
FLOATING
01/07/2014

10,000,000.00 38141GDK7 GOLDMAN SACHS

GROUP INC 4.75%
15/JUL/2013

10,050,000.00 38143USB8 GOLDMAN SACHS

100.92

99.97

100.30

101.10

100.28

100.39

100.16

100.26

4,276,058.10

3,000,000.00

6,313,144.49

2,527,496.35

5,012,558.82

5,021,761.63

10,016,249.90

10,082,480.82

54,696.28

4,276,058.10
112,243.73
4,388,301.83

2,999,118.00
741.92
2,999,859.92

6,311,809.78
726.58
6,312,536.36

2,527,496.35
37,800.01
2,565,296.36

5,013,860.00
2,687.33
5,016,547.33

5,019,410.00
13,188.00
5,032,598.00

10,016,249.90
219,027.77
10,235,277.67

10,076,200.35

0.00 0.37%

(882.00) 0.25%

(1,334.71) 0.53%

0.00 0.21%

1,301.18 0.42%

(2,351.63) 0.42%

0.00 0.86%

(6,280.47) 0.85%
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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: CORPORATE BONDS

10,000,000.00

7,208,000.00

15,000,000.00

10,000,000.00

10,000,000.00

TOTAL: CORPORATE

BONDS 98,288,000.00

46623EJF7

59156RAZ1

693476BA0

89233P5V4

92343VAZ7

GRP FRN
07/FEB/2014
uUSD2000

QUARTERLY
FLOATING
02/07/2014

JPMORGAN CHASE
& CO VAR
24/JAN/2014

QUARTERLY
FLOATING
01/24/2014

METLIFE INC SR NT
FLT 13 06/AUG/2013

QUARTERLY
FLOATING
08/06/2013

PNC FUNDING
CORPORATION SR
FLTG RATE NTS

QUARTERLY
FLOATING
01/31/2014

TOYOTA MTR CRD
CORP MTN BE NT
FLT 14 17/JAN/2014

QUARTERLY
FLOATING
01/17/2014

VERIZON
COMMUNICATIONS
INC FLTG RT BDS
28/MAR/2014

QUARTERLY
FLOATING
03/28/2014

Category Long Description: FIXED INCOME - ASSET BACK

3,714,284.80

34530EAAS

FORD CREDIT AUTO

OWNER TRUST

100.39

100.12

100.00

100.20

100.29

100.00

19,547.40
10,095,747.75

10,040,844.22 10,038,730.00
20,307.45

10,059,037.45

7,216,806.71 7,216,806.71
17,077.66

7,233,884.37

15,019,112.17 14,999,475.00
12,286.32

15,011,761.32

10,022,878.21 10,020,190.00
14,116.65

10,034,306.65

10,041,844.40 10,029,460.00

738.00
10,030,198.00

98,544,864.19
470,488.82
99,015,353.01

98,591,235.82

3,714,284.80 3,714,284.80

(2,114.22) 0.84%

0.00 0.61%

(19,637.17) 1.26%

(2,688.21) 0.84%

(12,384.40) 0.84%

(46,371.63) 8.29%

0.00 0.31%
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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

2013-B A1 0.210% 303.33
15/MAY/2014 3,714,588.13
1,136,148.25 41283YAAS HARLEY DAVIDSON 100.00  1,136,148.25 1,136,148.25 0.00 0.10%
MOTORCYCLE 116.14
TRUST 2013-1 A-1 '
0.230% 1,136,264.39
MONTHLY 0.230%
05/15/2014
4,850,433.05
TOTAL: FIXED INCOME -
ASSET BACK 4,850,433.05 4,850,433.05 419.47 0.00 0.41%
4,850,852.52

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
10,000,000.00 31315PSK6 FEDERAL AGRIC 99.99 9,998,923.36 9,998,923.36 0.00 0.84%

MTG CORP MTNS B 608.12
QUARTERLY 9,999,531.48
FLOATING
09/10/2013
20,000,000.00 3133EASW9 FEDERAL FARM CR 100.00  19,999,944.47 19,999,944.47 0.00 1.68%
BKS CONS BD FLT 6.533.30
13 06/AUG/2013 20,006 47777
QUARTERLY DAREE
FLOATING
08/06/2013

29,998,867.83
TOTAL: FIXED INCOME -
GOVERNMENT BONDS 30,000,000.00 29,998,867.83 7,141.42 0.00 2.51%

30,006,009.25

Category Long Description: MISCELLANEOUS - CURRENCIES

22,835.97 CASH usD 1.00 22,835.97 22,835.97 0.00 0.00%
0.00
22,835.97

22,835.97
TOTAL: MISCELLANEOUS -
CURRENCIES 22,835.97 22,835.97 0.00 0.00 0.00%

22,835.97
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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: MISCELLANEOUS - OTHER

TOTAL: MISCELLANEOUS -
OTHER

EXPENSE

EXPENSE

INVESTMENT MGT
FEE

MISCELLANEOUS
FEE

(66,657.82)

(1,333.33)

(67,991.15)

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

9,000,000.00

9,559,245.06

4,009,987.86

342,817.86

12,675,486.88

12,491,587.94

6,004,482.50

06417EYC1

30299R412

30299W155

30299X039

3AD99C486

959466N

978660N

BANK OF NOVA
SCOTIA
CERTIFICATE OF
DEPOSIT
QUARTERLYO030-
JUL-13

FDIC ALLIANCE
BANK OF ARIZONA
CDARS CD SHORT
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

100.02

100.00

100.00

100.00

100.00

100.00

100.00

9,002,011.92

9,559,245.06

4,009,987.86

342,817.86

12,675,486.88

12,491,587.94

6,004,482.50

0.00
(66,657.82)
(66,657.82)

0.00
(1,333.33)
(1,333.33)

0.00
(67,991.15)
(67,991.15)

9,002,011.92
8,146.80
9,010,158.72

9,559,245.06
6,144.11
9,565,389.17

4,009,987.86
21,390.26
4,031,378.12

342,817.86
1,226.25
344,044.11

12,675,486.88
18,065.17
12,693,552.05

12,491,587.94
33,511.68
12,525,099.62

6,004,482.50

(0.01%)
(0.00%)
(0.01%)
0.00 0.75%
0.00 0.80%
0.00 0.34%
0.00 0.03%
0.00 1.06%
0.00 1.05%
0.00 0.51%
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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: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

BANK OF ARIZONA 24,893.10

54,085,620.02
TOTAL: SHORT TERM
INVESTMENTS - 54,083,608.10 54,085,620.02 113,377.37 0.00 4.54%
CERTIFICATE OF DEPOSIT

54,198,997.39

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

5,000,000.00 05253AV15 AUST & NEW ZEA 99.99 4,999,311.11 4,999,311.11 0.00 0.42%
CORPORATE 0.00
COMMERCIAL '
PAPER DISCOUNT 4,999,311.11
0.000% 08/01/2013

5,000,000.00 05253AWW6 AUST & NEW ZEA 99.97 4,997,851.39 4,998,268.00 416.61 0.42%
CORPORATE 0.00
COMMERCIAL ’
PAPER DISCOUNT 4,998,268.00
0.000% 09/30/2013

10,000,000.00 06538BUN1 BANK OF TOKYO- 99.99 9,998,658.33 9,998,658.33 0.00 0.84%

MITSUBIS 0.00
CORPORATE ’
COMMERCIAL 9,998,658.33
PAPER
0.000% 07/22/2013

5,000,000.00 20272DXB1 CMMNWLTH BNK OF 99.95 4,996,883.33 4,997,739.50 856.17 0.42%
AUS CORPORATE 0.00
COMMERCIAL ’
PAPER 4,997,739.50
0.000% 10/11/2013

5,000,000.00 20272DXH8 CMMNWLTH BNK OF 99.95 4,996,550.00 4,997,579.50 1,029.50 0.42%
AUS CORPORATE 0.00
COMMERCIAL )
PAPER 4,997,579.50
0.000% 10/17/2013

6,000,000.00 2284K0US2 CROWN POINT CAP 99.99 5,999,291.67 5,999,291.67 0.00 0.50%
CO. CORPORATE 0.00
COMMERCIAL '
PAPER 5,999,291.67
0.000% 07/26/2013

10,000,000.00 25153KA72 DEUTSCHE BK FINL 99.80 9,980,565.21 9,980,468.00 (97.21) 0.84%

LLC CORPORATE 0.00
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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 9,980,468.00
PAPER
0.000% 01/07/2014
5,000,000.00 3024A6V25 FCAR OWNER 99.98 4,998,888.89 4,998,888.89
TRUST CORPORATE 0.00
COMMERCIAL :
PAPER 4,998,888.89
0.000% 08/02/2013
5,000,000.00 3024A6W57 FCAR OWNER 99.96 4,998,075.00 4,998,075.00
TRUST CORPORATE 0.00
COMMERCIAL ’
PAPER 4,998,075.00
0.000% 09/05/2013
5,000,000.00 3024A6X23 FCAR OWNER 99.94 4,996,770.83 4,996,853.50
TRUST CORPORATE 0.00
COMMERCIAL '
PAPER 4,996,853.50
0.000% 10/02/2013
10,000,000.00 30601VWA5 FAIRWAY FINANCE 99.97 9,996,647.22 9,996,647.22
CORP CORPORATE 0.00
COMMERCIAL ’
PAPER 9,996,647.22
0.000% 09/10/2013
10,000,000.00 38346LUBO GOTHAM FDG CORP 100.00 9,999,555.56 9,999,555.56
CORPORATE 0.00
COMMERCIAL ’
PAPER 9,999,555.56
0.000% 07/11/2013
15,000,000.00 41068UU20 HANNOVER FDG 100.00 14,999,883.33 14,999,883.33
CO. LLC 0.00
CORPORATE '
COMMERCIAL 14,999,883.33
PAPER
0.000% 07/02/2013
10,000,000.00 45779PV96  INSTITUTIONAL 99.96 9,995,991.67 9,995,991.67
SECURED 0.00
CORPORATE ’
COMMERCIAL 9,995,991.67
PAPER
0.000% 08/09/2013
10,000,000.00 52468JUS1 LEGACY CAPITAL 99.98 9,998,194.44 9,998,194.44
COMPANY 0.00
CORPORATE '
COMMERCIAL 9,998,194.44

0.00 0.42%
0.00 0.42%
82.67 0.42%
0.00 0.84%
0.00 0.84%
0.00 1.26%
0.00 0.84%
0.00 0.84%

D-117-691-197

16-Jul-2013 14:17:28



JPMorgan _ .
Detailed Net Asset Valuation LGIP Pool 5
As of: 30-Jun-2013

Institutional Accounting

Page 8 of 10

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)

PAPER
0.000% 07/26/2013
5,000,000.00 52952LVG4 LEXINGTN PKR CAP 99.97 4,998,482.81 4,998,482.81
CO LL CORPORATE 0.00
COMMERCIAL :
PAPER 4,998,482.81
0.000% 08/16/2013
10,000,000.00 65409RUA6 NIEUW AMSTERDAM 100.00 9,999,525.00 9,999,525.00
RECV CORPORATE 0.00
COMMERCIAL )
PAPER 9,999,525.00
0.000% 07/10/2013
6,790,000.00 86561AUV7 SUMITOMO CORP. 99.98 6,788,785.34 6,788,785.34
AMER. CORPORATE 0.00
COMMERCIAL ’
PAPER 6,788,785.34
0.000% 07/29/2013
5,300,000.00 86561AV53 SUMITOMO CORP. 99.98 5,298,969.45 5,298,969.45
AMER. CORPORATE 0.00
COMMERCIAL )
PAPER 5,298,969.45
0.000% 08/05/2013
10,000,000.00 98137RUB4 WORKING CAP. 100.00 9,999,527.78 9,999,527.78
MAN. CO 0.00
CORPORATE )
COMMERCIAL 9,999,527.78
PAPER
0.000% 07/11/2013
TOTAL: SHORT TERM 153,040,696.10
INVESTMENTS -
COMMERCIAL PAPER 153,090,000.00 153,038,408.36 0.00

(INTEREST BEARING) 153,040,696.10

Category Long Description:

0.00 Net Income Payable 0.00 (181,817.54) 0.00
(181,817.54)
(181,817.54)

0.00 Net Income 0.00 20,627.17 0.00
Receivable 20,627.17
20,627.17

0.00 0.42%
0.00 0.84%
0.00 0.57%
0.00 0.44%
0.00 0.84%

2,287.74 12.82%

0.00 (0.02%)

0.00 0.00%
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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:
0.00
TOTAL: 0.00 (161,190.37) (161,190.37) 0.00  (0.01%)
(161,190.37)

1,193,466,152.44
Grand Total 1,193,257,712.40 1,193,281,054.81 380,190.94 (44,083.89) 100.00%

1,193,846,343.38
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