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

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: CASH EQUIVALENTS - REPURCHASE AGREEMENTS

150,000,000.00 38299ZD74 GOLDMAN 100.00  150,000,000.00 150,000,000.00 000  10.62%
SACHS .06% 5,250.00
252,813,959.73 46999W014 TRI-PARTY REPO JP 100.00 252,813,959.73 252,813,959.73 000  17.91%
MORGAN 0.25% 1.755.65
19/AUG/2013 9%
252,815,715.38
100,489,391.11 46999W022 TRI-PARTY REPO JP 100.00 100,489,391.11 100,489,391.11 0.00 7.12%
MORGAN REPO 558.27

SWEEP 0.20%
100,489,949.38

16/AUG/2013
150,000,000.00 5199U6041  TRI-PARTY REPO 100.00  150,000,000.00 150,000,000.00 000  10.63%
DEUTSCHE BANK 20.500.00

0.12% 31/MAR/2014

0.120% 03/31/2014 150,020,500.00

150,000,000.00 853990Y86 ~ SOUTH 100.00  150,000,000.00 150,000,000.00 000  10.62%
STREET .12% 10.500.00
42,874,002.53 853991A64 TRI-PARTY REPO 100.00  42,874,002.53 42,874,002.53 0.00 3.04%
SOUTH STREET 11.91
0.01% 02/JAN/2014 '

0.010% 01/02/2014 42,874,014.44

846,177,353.37

TOTAL: CASH
Bt NS - 846,177,353.37 846,177,353.37 38,575.83 0.00  59.93%
ERIEEET 846,215,929.20

Category Long Description: CASH EQUIVALENTS - STIF

4,031,982.56 313993402 FDIC ALLIANCE 100.00  4,031,982.56 4,031,982.56 0.00 0.29%
BANK OF ARIZONA 980260
CDARS CD 4,041.785.25
MONTHLY VARIABLE 041,785,
07/10/2014

159,990,025.47 928989466 JP MORGAN PRIME 100.00  159,990,025.47 159,990,025.47 000  11.33%

MMF AGENCY 16,09
SHARES 159,090,071.56
MONTHLY VARIABLE 990,071
12/31/2049

TOTAL: CASH 164,022,008.03 164,022,008.03 164,022,008.03 000  11.62%

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

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: CASH EQUIVALENTS - STIF
9,848.78
164,031,856.81

Category Long Description: FIXED INCOME - ASSET BACK

2,019,116.33 05578XAA6 BMW VEHICLE 100.00 2,019,116.33 2,019,116.33 0.00 0.14%
OWNER TRUST 90.30
2013-A 2013-A Al )
0.23% 2,019,206.63
MONTHLY 0.230%
10/27/2014

1,048,016.76 14313NAA0 CARMAX AUTO 100.00 1,048,016.76 1,048,016.76 0.00 0.07%
OWNER TRUST Al 113.83

2013-3 0.23%

MONTHLY 0.230% 1,048,130.59
02/15/2014
4,931,973.42 14313PAA5 CARMAX AUTO 100.00  4,931,973.42 4,931,973.42 0.00 0.35%
OWNER TRUST 55896
2013-4 2013-4 Al :
0.24% 4,932,532.38
MONTHLY 0.240%
11/17/2014
2,940,651.11 43812XAA3 HONDA AUTO 100.00  2,940,651.11 2,940,736.39 85.28 0.21%
RECEIVABLES 305.50
OWNER TRUST :
2013-3 A-1 2,941,041.89
MONTHLY 0.220%
08/15/2014
1,133,811.98 44890QAA1  HYUNDAI AUTO 100.00  1,133,811.98 1,133,811.98 0.00 0.08%
RECEIVABLES 11779
TRUST 2013-C 2013- :
C Al 1,133,929.77
MONTHLY 0.220%
09/15/2014
3,102,011.80 73328XAA7 PORSCHE 100.00  3,102,011.80 3,102,011.80 0.00 0.22%
INNOVATIVE LEASE 10818
OWNER TRUST :
2013-1 2013-1 3,102,209.98
MONTHLY 0.230%
11/24/2014
. 15,175,666.68
TOTAL: FIXED INCOME - 15,175,581.40 15,175,581.40 85.28 1.07%
ASSET BACK 138456
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JPMorgan _ .
Detailed Net Asset Valuation LGIP Pool 5
As of: 31-Dec-2013

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
15,177,051.24

Category Long Description: FIXED INCOME - CORPORATE BONDS

5,000,000.00 02665WAD3 AMERICAN HONDA 99.97 5,000,000.00 4,998,560.00 (1,440.00) 0.35%
FINANCE CORP 671.81
MEDIUM TERM :
NOTE 4,999,231.81
QUARTERLY
FLOATING
12/05/2014

10,000,000.00 02666QM67 AMER HONDA FIN 100.01  10,000,000.00 10,001,170.00 1,170.00 0.71%

CORP MTN BE144A 5563.81
VR o0
QUARTERLY 10,006,733.81
FLOATING
07/17/2014

2,145,000.00 05531FAJ2  BB&T CORP FRN 100.18 2,148,032.38 2,148,803.09 770.71 0.15%
28/APR/2014 3633.18
USD1000 TRO0O009 > 150436 27
QUARTERLY 14D
FLOATING
04/28/2014

3,000,000.00 071813BK4 BAXTER INTL INC SR 100.13 3,000,000.00 3,003,792.00 3,792.00 0.21%
FLT NT 14 722.05
11/DEC/2014 300451405
QUARTERLY TR
FLOATING
12/11/2014

5,000,000.00 079860AA0 BELLSOUTH CORP 101.03 5,058,543.97 5,051,435.00 (7,108.97) 0.37%
VAR 26/APR/2021 142.951.38
Laaa 5,194.386.38
SEMI-ANN. I 9E0.
FLOATING
04/26/2021

6,000,000.00 097023AV7 BOEING CO 5% SRN 100.93 6,055,643.80 6,055,643.80 0.00 0.44%
15/MAR/2014 89 166.66
USD1000 6,144,810.46
SEMI-ANN. 5.000% O
03/15/2014

6,293,000.00 263534CHO DU PONT(E.|.)DE 100.10 6,299,262.15 6,299,262.15 0.00 0.45%
NEMOURS & CO FR 698.36
BDS 25/MAR/2014 6299 960 51
QUARTERLY HE99, IR0
FLOATING

D-149-557-334 14-Jan-2014 16:49:00
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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

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - CORPORATE BONDS

5,000,000.00

5,000,000.00

5,049,000.00

3,950,000.00

15,050,000.00

10,000,000.00

4,793,000.00

15,000,000.00

36962G4U5

36962G4W1

377372AA5

38143UAV3

38143USB8

46623EJF7

59156RAWS8

693476BA0

03/25/2014

GENERAL ELECTRIC
CAPITAL CORP FRN
06/DEC/2014

QUARTERLY
FLOATING
02/06/2014

GENERAL ELECTRIC
CAPITAL CORP FR
BDS 07/JAN/2014

GLAXOSMITHKLINE
CA 4.375% BDS
15/APR/2014
USD1000

SEMI-ANN. 4.375%
04/15/2014

GOLDMAN SACHS
GROUP INC/THE
NOTES VARIABLE

QUARTERLY
FLOATING
09/29/2014

GOLDMAN SACHS
GRP FRN

RP
07/FEB/2014
USD2000

QUARTERLY
FLOATING
02/07/2014

JPMORGAN CHASE
& CO VAR
24/JAN/2014

QUARTERLY
FLOATING
01/24/2014

METLIFE INC SR NT
2.375% 06/FEB/2014
SEMI-ANN. 2.375%
02/06/2014

PNC FUNDING
CORPORATION SR
FLTG RATE NTS

QUARTERLY

100.04

100.01

101.12

100.17

100.06

100.05

100.19

100.02

5,002,055.08

5,000,687.21

5,108,480.07

3,959,015.99

15,058,644.03

10,004,538.25

4,802,203.19

15,002,679.28

5,002,055.08
2,708.33
5,004,763.41

5,000,687.21
13,053.47
5,013,740.68

5,105,397.33
47,151.94
5,152,549.27

3,956,758.45
185.84
3,956,944.29

15,058,644.03
28,458.54
15,087,102.57

10,004,538.25
19,901.74
10,024,439.99

4,802,203.19
45,863.45
4,848,066.64

15,002,679.28
11,300.80
15,013,980.08

0.00 0.35%

0.00 0.36%

(3,082.74) 0.36%

(2,257.54) 0.28%

0.00 1.07%
0.00 0.71%
0.00 0.34%
0.00 1.06%

D-149-557-334
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JPMorgan _ .
Detailed Net Asset Valuation LGIP Pool 5
As of: 31-Dec-2013

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 - CORPORATE BONDS

FLOATING
01/31/2014

4,500,000.00 87612EAX4 TARGET CORP VAR 100.10 4,505,266.52 4,504,554.00 (712.52) 0.32%
BDS 18/JUL/2014 3.000.45

uSD1000 4,508,454.45
QUARTERLY e

FLOATING
07/18/2014

10,770,000.00 89233P5V4 TOYOTA MTR CRD 100.02  10,771,964.06 10,771,964.06 0.00 0.76%
CORP MTN BE NT 14.632.19
FLT 14 17/JAN/2014 .
10,786,596.25

QUARTERLY
FLOATING
01/17/2014

10,000,000.00 92343VAZ7 VERIZON 100.13 10,013,328.22 10,013,328.22 0.00 0.71%
COMMUNICATIONS 952.06
INC FLTG RT BDS '
28/MAR/2014 10,014,280.28

QUARTERLY
FLOATING
03/28/2014
126,781,475.14

TOTAL: FIXED INCOME -
CORPORATE BONDS 126,550,000.00 126,790,344.20 431,516.06 (8,869.06) 9.01%
127,212,991.20

Category Long Description: FIXED INCOME - GOVERNMENT BONDS

50,000,000.00 3130A0D49 FEDERAL HOME 99.99  50,000,000.00 49,992,550.00 (7,450.00)  3.54%
LOAN BANKS BOND 163471
VARIABLE ,634.
21/AUG/2014 49,994,184.71
MONTHLY
FLOATING
08/21/2014
2,250,000.00 3133EAMQ8 FEDERAL FARM CR 10001  2,250,513.93 2,250,310.50 (203.43)  0.16%
BKS CONS BD FLT 8128
14 23/3UL/2014 5 250301 78
MONTHLY 250,391
FLOATING
07/23/2014
: 52,242,860.50
TOTAL: FIXED INCOME - 52,250,000.00 52,250,513.93 (7,653.43) 3.70%

GOVERNMENT BONDS 1,715.99

D-149-557-334 14-Jan-2014 16:49:00
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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: FIXED INCOME - GOVERNMENT BONDS

Category Long Description: MISCELLANEOUS - CURRENCIES
(99,392,018.25) CASH usD

TOTAL: MISCELLANEOUS - (99 305 015 25)

Category Long Description: MISCELLANEOUS - OTHER
EXPENSE LNEVEESTMENT MGT

EXPENSE MISCELLANEOUS
FEE

TOTAL: MISCELLANEOUS -
OTHER

1.00 (99,392,018.25)

(99,392,018.25)

(70,357.48)

(1,333.33)

(71,690.81)

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

5,000,000.00 06366A2A9 BANK OF
MONTREAL
CERTIFICATE OF
DEPOSIT FIXED

7,500,000.00 06366AX64 BANK OF
MONTREAL-
CERTIFICATE OF

DEPOSIT FIXED DTD

10,000,000.00 21684BEEO0 COOPERATIEVE
CENTRALE
RAIFFEISEN-

BOERENLEENBANK

100.00 5,000,000.00

100.00 7,500,000.00

100.00 10,000,243.24

52,244,576.49

(99,392,018.25)
0.00
(99,392,018.25)

(99,392,018.25)
0.00
(99,392,018.25)

0.00
(70,357.48)
(70,357.48)

0.00
(1,333.33)
(1,333.33)

0.00

(71,690.81)

(71,690.81)

5,000,000.00
472.22
5,000,472.22

7,500,000.00
866.67
7,500,866.67

10,000,243.24
7,712.57
10,007,955.81

0.00 (7.04%)

0.00  (7.04%)

(0.00%)

(0.00%)

(0.01%)
0.00 0.35%
0.00 0.53%
0.00 0.71%

D-149-557-334

14-Jan-2014 16:49:00
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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 - CERTIFICATE OF DEPOSIT

TOTAL: SHORT TERM
INVESTMENTS -

CERTIFICATE OF DEPOSIT

5,000,000.00

2,055,123.98

9,559,245.06

344,561.52

12,675,486.88

20,000,000.00

10,000,000.00

10,500,000.00

92,634,417.44

25155B4P7

30299GB42

30299R412

30299X039

3AD99C486

60688LHX7

78009NLE4

959466N

QUARTERLYO006-
JAN-14

DEUTSCHE BANK
AG NY 0.24%
28FEB2014

FDIC ALLIANCE
BANK OF ARIZONA
CDARS CD 0.33%

FDIC ALLIANCE
BANK OF ARIZONA
CDARS CD SHORT
TERM

FDIC ALLIANCE
BANK OF ARIZONA
CDARS CD 0.51%

FDIC ALLIANCE
BANK OF ARIZONA
CDARS CD 0.51%

MIZUHO BANK LTD
CERTIFICATE OF
DEPOSIT FIXED DTD

ROYAL BANK OF
CANADA/NEW YORK
NY CERTIFICATE OF

QUARTERLYO014-
FEB-14

FDIC ALLIANCE
BANK OF ARIZONA
CDARS 0.5100%

100.01

100.00

100.00

100.00

100.00

100.00

100.02

100.00

5,000,482.76

2,055,123.98

9,559,245.06

344,561.52

12,675,486.88

20,000,085.58

10,001,917.05

10,500,000.00

92,637,146.07

5,000,482.76
2,366.67
5,002,849.43

2,055,123.98
241.55
2,055,365.53

9,559,245.06
30,720.53
9,589,965.59

344,561.52
365.90
344,927.42

12,675,486.88
50,653.33
12,726,140.21

20,000,085.58
7,411.11
20,007,496.69

10,001,917.05
4,105.55
10,006,022.60

10,500,000.00
1,907.26
10,501,907.26
92,637,146.07
106,823.36
92,743,969.43

0.00 0.35%
0.00 0.15%
0.00 0.68%
0.00 0.02%
0.00 0.90%
0.00 1.42%
0.00 0.71%
0.00 0.74%
0.00 6.57%

D-149-557-334
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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 0556N1B77 BNP PARIBAS FIN 99.96 4,998,201.39 4,998,201.39
INC CORPORATE 0.00
COMMERCIAL :
PAPER 4,998,201.39
0.000% 02/07/2014
5,000,000.00 0556N1G72 BNP PARIBAS FIN 99.83 4,991,688.89 4,991,696.50
INC ZCP 07/07/2014 0.00
0.000% 07/07/2014 4.991.696.50
5,000,000.00 06416KBK5 BANK OF NOVA 99.98 4,998,843.05 4,998,843.05
SCOTIA 0.00
CORPORATE .
COMMERCIAL 4,998,843.05
PAPER
0.000% 02/19/2014
13,000,000.00 06945MBE5 BARTON CAPITAL 99.98 12,997,106.35 12,997,106.35
CORP. CORPORATE 0.00
COMMERCIAL )
PAPER 12,997,106.35
0.000% 02/14/2014
10,000,000.00 17178CCA9 CIESCO, LLC 99.97 9,996,977.78 9,996,977.78
COMMERCIAL 0.00
PAPER ZERO CPN ’
DTD 9,996,977.78
0.000% 03/10/2014
5,000,000.00 20272EDN5 CMMNWLTH BNK OF 99.94 4,996,608.33 4,997,132.50
AUS CORPORATE 0.00
COMMERCIAL :
PAPER 4,997,132.50
0.000% 04/22/2014
10,000,000.00 25153KA72 DEUTSCHE BK FINL 99.99 9,999,386.27 9,999,386.27
LLC CORPORATE 0.00
COMMERCIAL )
PAPER 9,999,386.27
0.000% 01/07/2014
5,460,000.00 3024A7AD2 FCAR OWNER 99.99 5,459,708.80 5,459,708.80
TRUST ZCP 0.00
01/13/2014 5 459 708.80
0.000% 01/13/2014 ’ ’ )
5,000,000.00 3024A7D15 FCAR OWNER 99.96 4,996,250.00 4,997,965.00
TRUST CORPORATE 0.00
COMMERCIAL :
PAPER 4,997,965.00

0.000% 04/01/2014

0.00 0.35%
7.61 0.35%
0.00 0.35%
0.00 0.92%
0.00 0.71%
524.17 0.35%
0.00 0.71%
0.00 0.39%
1,715.00 0.35%

D-149-557-334

14-Jan-2014 16:49:00
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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

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)

5,000,000.00 30601WAP4 FAIRWAY FIN CORP 99.98  4,999,183.33 4,999,183.33
0.000% 01/23/2006 0.00
4,999,183.33
10,000,000.00  30601WBT5 FAIRWAY FINANCE 99.97  9,997,308.33 9,997,308.33
CORP CORPORATE 0.00
COMMERCIAL '
PAPER 9,997,308.33
0.000% 02/27/2014
20,500,000.00 38346MAF1 GOTHAM FDG CORP 99.99  20,498,644.72 20,498,644.72
CORPORATE 0.00
COMMERCIAL :
PAPER 20,498,644.72
0.000% 01/15/2014
5,000,000.00 38362WBS9 GOVCO, LLC. 99.97  4,998,600.00 4,998,600.00
CORPORATE 0.00
COMMERCIAL '
PAPER DISCOUNT 4,998,600.00
0.000% 02/26/2014
15,000,000.00 41068LBK1 HANNOVER FDG CO. 99.97  14,995,304.17 14,995,304.17
LLC CORPORATE 0.00
COMMERCIAL '
PAPER 14,995,304.17
0.000% 02/19/2014
12,000,000.00 52952MAQ3 LEXINGTN PKR CAP 99.99  11,998,620.00 11,998,620.00
CO LL CORPORATE 0.00
COMMERCIAL :
PAPER 11,998,620.00
0.000% 01/24/2014
10,000,000.00 5766P1A68 MATCHPOINT MST 100.00  9,999,847.22 9,999,847.22
TRST CORPORATE 0.00
COMMERCIAL '
PAPER 9,999,847.22
0.000% 01/06/2014
9,000,000.00 62455BB46 MOUNTCLIFF 99.98  8,997,875.00 8,997,875.00
CORPORATE 0.00
COMMERCIAL '
PAPER DISCOUNT 8,997,875.00
DTD
0.000% 02/04/2014
10,000,000.00 67983UAM5  OLD LINE FUNDING 99.99  9,998,722.22 9,998,722.22
LLC CORPORATE 0.00
COMMERCIAL '
PAPER 9,998,722.22

0.00 0.35%
0.00 0.71%
0.00 1.45%
0.00 0.35%
0.00 1.06%
0.00 0.85%
0.00 0.71%
0.00 0.64%
0.00 0.71%

D-149-557-334

14-Jan-2014 16:49:00
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JPMorgan _ .
Detailed Net Asset Valuation LGIP Pool 5
As of: 31-Dec-2013

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 - COMMERCIAL PAPER ( INTEREST BEARING)
0.000% 01/21/2014

20,000,000.00 79540BCE4 SALISBURY REC CO 99.96  19,991,600.00 19,991,600.00 0.00 1.42%
LLC CORPORATE 0.00
COMMERCIAL '
PAPER 19,991,600.00
0.000% 03/14/2014

9,000,000.00 82124MA75 SHEFFIELD 99.93  8,993,565.00 8,993,565.00 0.00 0.64%
RECEIVABLE 0.00
CORPORATE '
COMMERCIAL 8,993,565.00
PAPER
0.000% 01/07/2010
5,000,000.00 82124MAH3 SHEFFIELD 99.99  4,999,577.78 4,999,577.78 0.00 0.35%

RECEIVABLES CORP 0.00
COMMERCIAL '
PAPER ZERO 4,999,577.78
0.000% 01/17/2014

10,000,000.00 88602UAM2 THUNDER BAY 99.99  9,998,722.22 9,998,722.22 0.00 0.71%
FNDNG LLC. 0.00
CORPORATE '
COMMERCIAL 9,998,722.22
PAPER
0.000% 01/21/2014

10,000,000.00 88602UD72 THUNDER BAY 99.94  9,995,466.67 9,994,333.00 (1,13367)  0.71%
FNDNG LLC. 0.00
CORPORATE :
COMMERCIAL 9,994,333.00
PAPER

0.000% 04/07/2014

TOTAL: SHORT TERM 213,898,920.63
INVESTMENTS -
COMMERCIAL PAPER 213,960,000.00 213,897,807.52 0.00 1,113.11 15.15%

(INTEREST BEARING) 213,898,920.63

Category Long Description:

0.00 Net Capital Payable 0.00 (2,664.10) (2,664.10) 0.00 (0.00%)
0.00
(2,664.10)
0.00 Net Capital 0.00 2,664.10 2,664.10 0.00 0.00%
Receivable
0.00
2,664.10

D-149-557-334 14-Jan-2014 16:49:00



JPMorgan

Institutional Accounting

Detailed Net Asset Valuation LGIP Pool 5

As of: 31-Dec-2013

Page 11 of 12

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

0.00

TOTAL: 0.00

Net Income Payable

Net Income
Receivable

0.00 (185,381.40)

0.00 34,514.01

(150,867.39)

0.00
(185,381.40)
(185,381.40)

0.00
34,514.01
34,514.01

0.00
(150,867.39)
(150,867.39)

0.00 (0.01%)

0.00 0.00%

0.00  (0.01%)

Grand Total 1,411,377,341.99

1,411,336,178.07

1,411,543,412.17
367,306.38
1,411,910,718.55

(15,324.10)  100.00%

D-149-557-334
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