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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

252,868,390.44

100,506,699.02

150,000,000.00

5,728,589.22

150,000,000.00

TOTAL: CASH
EQUIVALENTS -
REPURCHASE
AGREEMENTS

659,103,678.68

46999W014

46999W022

5199U6041

853990X53

853990769

TRI-PARTY REPO JP
MORGAN 0.25%
19/AUG/2013

TRI-PARTY REPO JP
MORGAN REPO
SWEEP 0.20%

TRI-PARTY REPO
DEUTSCHE BANK
0.12% 31/MAR/2014

0.120% 03/31/2014

SOUTH
STREET .06%
0.060% 02/03/2014

TRI-PARTY REPO
SOUTH STREET
0.06% 03/MAR/2014

0.060% 03/03/2014

Category Long Description: CASH EQUIVALENTS - STIF

4,031,982.56

0.00

TOTAL: CASH

EQUIVALENTS - STIF 4,031,982.56

313993402

928989466

FDIC ALLIANCE
BANK OF ARIZONA
CDARS CD

MONTHLY VARIABLE
07/10/2014

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

252,868,390.44

100,506,699.02

150,000,000.00

5,728,589.22

150,000,000.00

659,103,678.68

4,031,982.56

0.00

4,031,982.56

252,868,390.44
1,756.03
252,870,146.47

100,506,699.02
558.37
100,507,257.39

150,000,000.00
36,000.00
150,036,000.00

5,728,589.22
9.55
5,728,598.77

150,000,000.00
4,000.00
150,004,000.00
659,103,678.68
42,323.95
659,146,002.63

4,031,982.56
11,549.14
4,043,531.70

0.00
44.70
44.70

4,031,982.56
11,593.84
4,043,576.40

0.00 20.11%

0.00 7.99%

0.00 11.93%

0.00 0.46%

0.00 11.93%

0.00 52.43%

0.00 0.32%
0.00 0.00%
0.00 0.32%

D-156-274-235

19-Feb-2014 16:05:05
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JPMorgan _ .
Detailed Net Asset Valuation LGIP Pool 5
As of: 31-Jan-2014

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 - ASSET BACK

1,561,365.89 05578XAA6 BMW VEHICLE 100.00  1,561,365.89 1,561,365.89 0.00 0.12%
OWNER TRUST 6083
2013-A 2013-A Al :
0.23% 1,561,435.72
MONTHLY 0.230%
10/27/2014

622,724.22 14313NAAO  CARMAX AUTO 100.00 622,724.22 622,724.22 0.00 0.05%

OWNER TRUST Al 6763
2013-3 0.23% 622701 o0
MONTHLY 0.230% 191,
02/15/2014

3,078,741.14 14313PAA5 CARMAX AUTO 100.00  3,978,741.14 3,978,741.14 0.00 0.32%
OWNER TRUST 450 92
2013-4 2013-4 AL :
0.24% 3,979,192.06
17/NOV/2014

3,000,000.00 34530HAA8 FORD CREDIT AUTO 99.99  3,000,000.00 2,999,694.00 (306.00)  0.24%
OWNER TRUST 101 67
2014-A 2014-A AL N pdd
MONTHLY 0.230% 999,885,
01/15/2015

2,167,331.76 43812XAA3 HONDA AUTO 100.00  2,167,331.76 2,167,377.27 4551 0.17%
RECEIVABLES 22516
OWNER TRUST :
2013-3 A-1 2,167,602.43
0.220% 15/AUG/2014

797,055.75 44890QAAl HYUNDAI AUTO 100.00 797,055.75 797,055.75 0.00 0.06%

RECEIVABLES 82 81
TRUST 2013-C 2013- '
C AL 797,138.56
0.22% 15/SEP/2014

4,000,000.00 44890RAA9  HYUNDAI AUTO 10000  4,000,000.00 4,000,000.00 0.00 0.32%
RECEIVABLES 0.00
TRUST 2014-A AL :
0.2% 4,000,000.00
17/FEB/2015

2,374,362.41 73328XAA7 PORSCHE 100.00  2,374,362.41 2,374,362.41 0.00 0.19%
INNOVATIVE LEASE 15170
OWNER TRUST :
2013-1 2013-1 2,374,514.11
A1 0.23%
24/INOV/2014

TOTAL: FIXED INCOME - 18,501,581.17 18,501,581.17 18,501,320.68 (260.49) 1.47%

ASSET BACK

D-156-274-235

19-Feb-2014 16:05:05
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JPMorgan _ .
Detailed Net Asset Valuation LGIP Pool 5
As of: 31-Jan-2014

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
1,239.72
18,502,560.40

Category Long Description: FIXED INCOME - CORPORATE BONDS

5,000,000.00 02665WAD3 AMERICAN HONDA 100.00  5,000,000.00 5,000,015.00 15.00 0.40%
FINANCE CORP 171312
MEDIUM TERM g
NOTE 5,001,728.12
QUARTERLY
FLOATING
12/05/2014
10,000,000.00 02666QM67 AMER HONDA FIN 100.02  10,000,000.00 10,001,560.00 1,560.00 0.80%
CORP MTN BE144A 1074.38
VR DOus
QUARTERLY 10,002,634.38
FLOATING
07/17/2014
2,145,000.00 05531FAJ2  BB&T CORP FRN 100.09  2,146,939.32 2,146,939.32 0.00 0.17%
28/APR/2014 292.92
USD1000 TRO0009 0147 169 24
QUARTERLY LIRS
FLOATING
04/28/2014
3,000,000.00 071813BK4 BAXTER INTL INC SR 100.13  3,000,000.00 3,003,918.00 3,918.00 0.24%
FLT NT 14 1787.93
11/DEC/2014 3005 705,99
QUARTERLY O 5
FLOATING
12/11/2014
5,000,000.00 079860AA0  BELLSOUTH CORP 10073 5,042,762.55 5,036,720.00 (6,042.55)  0.41%
VAR 26/APR/2021 160.677.35
Laan 5,197,397.35
SEMI-ANN. LSS
FLOATING
04/26/2021
6,000,000.00 097023AV7  BOEING CO 5% SRN 100.53  6,032,014.24 6,032,014.24 0.00 0.49%
15/MAR/2014 115 000.00
LSD1000 6,147,014.24
SEMI-ANN. 5.000% AL
03/15/2014
6,293,000.00 263534CHO DU PONT(E.I)DE 100.06  6,296,923.27 6,296,923.27 0.00 0.50%
NEMOURS & CO FR 4306.58
BDS 25/MAR/2014 DOoS
6,301,229.85

D-156-274-235 19-Feb-2014 16:05:05
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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

14,918,000.00

4,500,000.00

10,000,000.00

36962G4U5

36962GK86

377372AA5

38143UAV3

38143USB8

59156RAWS8

87612EAX4

92343VAZ7

QUARTERLY
FLOATING
03/25/2014

GENERAL ELECTRIC
CAPITAL CORP FRN
06/DEC/2014

QUARTERLY
FLOATING
02/06/2014

GENERAL ELEC CAP
CORP 4.75%
15/SEP/2014

SEMI-ANN. 4.750%
09/15/2014

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
07/FEB/2014
USD2000

QUARTERLY
FLOATING
02/07/2014

METLIFE INC SR NT
2.375% 06/FEB/2014

SEMI-ANN. 2.375%
02/06/2014

TARGET CORP VAR
BDS 18/JUL/2014
uUSD1000

QUARTERLY
FLOATING
07/18/2014

VERIZON
COMMUNICATIONS

100.01

102.75

100.83

100.20

100.01

100.02

100.06

100.09

5,000,285.43

5,137,379.15

5,090,750.43

3,957,984.64

15,051,401.73

14,921,476.79

4,504,441.96

10,008,523.86

5,000,285.43
5,937.49
5,006,222.92

5,137,330.00
90,439.32
5,227,769.32

5,090,750.43
66,018.69
5,156,769.12

3,957,959.25
3,066.30
3,961,025.55

15,051,401.73
44,498.81
15,095,900.54

14,921,476.79
172,832.85
15,094,309.64

4,502,902.50
559.07
4,503,461.57

10,008,523.86

0.00 0.40%

(49.15) 0.42%

0.00 0.41%

(25.39) 0.32%

0.00 1.20%

0.00 1.20%

(1,539.46) 0.36%

0.00 0.80%

D-156-274-235

19-Feb-2014 16:05:05



Page 5 of 13

JPMorgan _ .
Detailed Net Asset Valuation LGIP Pool 5
As of: 31-Jan-2014

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

INC FLTG RT BDS 8,330.49
QUARTERLY
FLOATING
03/28/2014
7,446,000.00 929903AE2 WACHOVIA CORP 100.17  7,458,447.96 7,458,447.96 0.00 0.61%
929903AE? 4.875% 168 210.25
15/FEB/2014 Py
7,626,658.21

108,647,167.78
TOTAL: FIXED INCOME -
CORPORATE BONDS 108,351,000.00 108,649,331.33 844,675.55 (2,163.55) 8.71%

109,491,843.33

Category Long Description: FIXED INCOME - GOVERNMENT BONDS

50,000,000.00 3130A0D49 FEDERAL HOME 100.00  50,000,000.00 49,999,750.00 (250.00)  3.98%
LOAN BANKS BOND 1.481.92
VARIABLE e
21/AUG/2014 50,001,231.92
MONTHLY
FLOATING
08/21/2014

2,250,000.00 3133EAMQ8 FEDERAL FARM CR 100.02  2,250,435.45 2,250,506.25 70.80 0.18%

BKS CONS BD FLT 7706
14 23/JUL/2014 ) 250.583.31
MONTHLY eOTO8S.
FLOATING
07/23/2014

52,250,256.25
TOTAL: FIXED INCOME -
GOVERNMENT BONDS 52,250,000.00 52,250,435.45 1,558.98 (179.20) 4.16%

52,251,815.23

Category Long Description: MISCELLANEOUS - CURRENCIES

0.12 CASH USD 1.00 0.12 0.12 0.00 0.00%
0.00
0.12
TOTAL: MISCELLANEOUS - 012 012 0.12 0.00 0.00%
CURRENCIES : ’ 0.00 ' 0

D-156-274-235 19-Feb-2014 16:05:05
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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: MISCELLANEOUS - CURRENCIES

Category Long Description: MISCELLANEOUS - OTHER

TOTAL: MISCELLANEOUS -
OTHER

EXPENSE

EXPENSE

INVESTMENT MGT
FEE

MISCELLANEOUS
FEE

0.12

(63,683.36) 0.00
(63,683.36)
(63,683.36)

(1,333.33) 0.00
(1,333.33)
(1,333.33)

0.00
(65,016.69)
(65,016.69)

(65,016.69)

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

5,000,000.00

7,500,000.00

6,000,000.00

5,000,000.00

2,055,123.98

9,559,245.06

06366A2A9

06366AX64

06538GPB2

25155B4P7

30299GB42

30299R412

BANK OF
MONTREAL
CERTIFICATE OF
DEPOSIT FIXED

BANK OF
MONTREAL-
CERTIFICATE OF
DEPOSIT FIXED DTD

BNK OF TKYO-
MTBSHI L
CERTIFICATE OF
DEPOSIT FIXED

DEUTSCHE BANK
AG NY 0.24%
28FEB2014

FDIC ALLIANCE
BANK OF ARIZONA
CDARS CD 0.33%

FDIC ALLIANCE
BANK OF ARIZONA

100.00

100.00

100.00

100.00

100.00

100.00

5,000,000.00 5,000,000.00
1,204.17

5,001,204.17

7,500,000.00 7,500,000.00
1,900.00

7,501,900.00

6,000,224.61 6,000,224.61
3,220.00

6,003,444.61

5,000,224.73 5,000,224.73
3,400.00

5,003,624.73

2,055,123.98 2,055,123.98
817.55

2,055,941.53

9,559,245.06 9,559,245.06

(0.01%)

(0.00%)

(0.01%)
0.00 0.40%
0.00 0.60%
0.00 0.48%
0.00 0.40%
0.00 0.16%
0.00 0.76%

D-156-274-235

19-Feb-2014 16:05:05
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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

TOTAL: SHORT TERM
INVESTMENTS -

CERTIFICATE OF DEPOSIT

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

CDARS CD SHORT 34,861.13
TERM 9,594,106.19
344,561.52 30299X039  FDIC ALLIANCE 100.00 344,561.52 344,561.52
BANK OF ARIZONA 51514

CDARS CD 0.51% :
345,076.66
12,675,486.88 3AD99C486 FDIC ALLIANCE 100.00  12,675,486.88 12,675,486.88
BANK OF ARIZONA 56.143.73

CDARS CD 0.51% UG
12,731,630.61
20,000,000.00 60688LHX7 MIZUHO BANK LTD 100.00  20,000,042.79 20,000,042.79
CERTIFICATE OF 11.372.22

DEPOSIT FIXED DTD 2l
20,011,415.01
10,000,000.00 78009NLE4 ROYAL BANK OF 100.01  10,000,566.40 10,000,566.40
CANADA/NEW YORK 6.619.45
NY CERTIFICATE OF 10.007 185 6

QUARTERLY014- POAES

FEB-14

10,500,000.00  959466N FDIC ALLIANCE 100.00  10,500,000.00 10,500,000.00

88,634,417.44

BANK OF ARIZONA
CDARS 0.5100%

88,635,475.97

6,455.34
10,506,455.34
88,635,475.97

126,508.73
88,761,984.70

5,000,000.00 00282DDR8 ABBOT 99.98 4,998,847.22 4,998,847.22
LABORATORIES 0.00
CORPORATE )
COMMERCIAL 4,998,847.22
PAPER
0.000% 04/25/2014

5,000,000.00 0556N1B77 BNP PARIBAS FIN 99.99 4,999,708.33 4,999,708.33
INC CORPORATE 0.00
COMMERCIAL )
PAPER 4,999,708.33

0.000% 02/07/2014

0.00 0.03%
0.00 1.01%
0.00 1.59%
0.00 0.80%
0.00 0.84%
0.00 7.06%
0.00 0.40%
0.00 0.40%

D-156-274-235

19-Feb-2014 16:05:05
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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: SHORT TERM INVESTMENTS - COMMERCIAL PAPER (INTEREST BEARING)

5,000,000.00 0556N1BD4 BNP PARIBAS FIN 100.00 4,999,800.00 4,999,800.00
INC CORPORATE 0.00
COMMERCIAL :
PAPER 4,999,800.00
0.000% 02/13/2014
5,000,000.00 0556N1G72 BNP PARIBAS FIN 99.87 4,993,066.67 4,993,742.00
INC ZCP 07/07/2014 0.00
0.000% 07/07/2014 4.993.742.00
5,000,000.00 06416KBK5 BANK OF NOVA 99.99 4,999,575.00 4,999,575.00
SCOTIA 0.00
CORPORATE ’
COMMERCIAL 4,999,575.00
PAPER
0.000% 02/19/2014
8,000,000.00 06416KGE4 BANK OF NOVA 99.90 7,992,212.22 7,992,006.40
SCOTIA 0.00
CORPORATE ’
COMMERCIAL 7,992,006.40
PAPER
0.000% 07/14/2014
10,024,000.00 06741GVL6 BARCLAYS BANK 99.99 10,023,198.08 10,023,198.08
PLC COMMERCIAL 0.00
PAPER ZERO CPN ’
DTD 10,023,198.08
0.000% 02/25/2014
13,000,000.00 06945MBE5 BARTON CAPITAL 99.99 12,999,145.06 12,999,145.06
CORP. CORPORATE 0.00
COMMERCIAL ’
PAPER 12,999,145.06
0.000% 02/14/2014
15,000,000.00 16115XBJ3 CHARTA, LLC 3-C-7 99.99 14,999,150.00 14,999,150.00
0.000% 02/18/2014 0.00
14,999,150.00
10,000,000.00 17178CCA9 CIESCO, LLC 99.98 9,998,355.56 9,998,355.56
CORPORATE 0.00
COMMERCIAL ’
PAPER DISCOUNT 9,998,355.56
0.000% 03/10/2014
5,000,000.00 20272EDN5 CMMNWLTH BNK OF 99.95 4,997,555.56 4,997,555.56
AUS CORPORATE 0.00
COMMERCIAL ’
PAPER 4,997,555.56

0.000% 04/22/2014

0.00 0.40%
675.33 0.40%
0.00 0.40%

(205.82) 0.64%

0.00 0.80%
0.00 1.03%
0.00 1.19%
0.00 0.80%
0.00 0.40%

D-156-274-235

19-Feb-2014 16:05:05
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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)

10,000,000.00 2063C1B41 CONCORD MIN CPTL 100.00 9,999,908.33 9,999,908.33
CO CORPORATE 0.00
COMMERCIAL :
PAPER 9,999,908.33
0.000% 02/04/2014
15,000,000.00 25153KCX3 DEUTSCHE BK FINL 99.97 14,995,224.90 14,995,224.90
LLC CORPORATE 0.00
COMMERCIAL ’
PAPER 14,995,224.90
0.000% 03/31/2014
5,000,000.00 3024A7D15 FCAR OWNER 99.95 4,997,541.67 4,997,541.67
TRUST CORPORATE 0.00
COMMERCIAL '
PAPER 4,997,541.67
0.000% 04/01/2014
2,500,000.00 3024A7D80 FCAR OWNER TR 99.97 2,499,266.67 2,499,266.67
SER I 0.00
0.000% 04/08/2014 2 499 266.67
10,000,000.00 30601WBT5 FAIRWAY FINANCE 99.99 9,998,772.22 9,998,772.22
CORP CORPORATE 0.00
COMMERCIAL '
PAPER 9,998,772.22
0.000% 02/27/2014
12,495,000.00 38102KBJO GOLDEN FUNDING 99.99 12,494,291.95 12,494,291.95
CORP CORPORATE 0.00
COMMERCIAL ’
PAPER 12,494,291.95
0.000% 02/18/2014
15,000,000.00 38346MBL7 GOTHAM FDG CORP 99.99 14,998,891.66 14,998,891.66
CORPORATE 0.00
COMMERCIAL ’
PAPER 14,998,891.66
0.000% 02/20/2014
10,000,000.00 38362WB59 GOVCO, LLC ZCP 100.00 9,999,866.67 9,999,866.67
05FEB2014 0.00
0.000% 02/05/2014 9999 866.67
5,000,000.00 38362WBS9 GOVCO, LLC. 99.99 4,999,375.00 4,999,375.00
CORPORATE 0.00
COMMERCIAL ’
PAPER DISCOUNT 4,999,375.00
0.000% 02/26/2014
15,000,000.00 41068LBK1 HANNOVER FDG CO. 99.99 14,998,275.00 14,998,275.00

0.00 0.80%
0.00 1.19%
0.00 0.40%
0.00 0.20%
0.00 0.80%
0.00 0.99%
0.00 1.19%
0.00 0.80%
0.00 0.40%
0.00 1.19%

D-156-274-235

19-Feb-2014 16:05:05
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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)

et
PAPER 14,998,275.00

0.000% 02/19/2014

15,000,000.00 53127UC73 LIBERTY FUNDING 99.99 14,997,875.00 14,997,875.00
LLC CORPORATE 0.00
COMMERCIAL ’
PAPER 14,997,875.00
0.000% 03/07/2014

9,000,000.00 62455BB46 MOUNTCLIFF 100.00 8,999,812.50 8,999,812.50

CORPORATE 0.00
COMMERCIAL '
PAPER DISCOUNT 8,999,812.50
DTD
0.000% 02/04/2014

12,000,000.00 63743DBK6 NATL RURAL UTIL 100.00 11,999,460.00 11,999,460.00
COOP COMMERCIAL 0.00
PAPER ZERO CPN '
DTD 11,999,460.00
0.000% 02/19/2014

11,274,000.00 67983UD75 OLD LINE FUNDING 99.97 11,271,150.18 11,271,150.18
LLC CORPORATE 0.00
COMMERCIAL ’
PAPER 11,271,150.18
0.000% 04/07/2014

10,000,000.00 71838MDHO PHILIP MORRIS INTL 99.97 9,997,083.34 9,997,083.34
INC CORPORATE 0.00
COMMERCIAL '
PAPER 9,997,083.34
0.000% 04/17/2014

15,000,000.00 76582KCA7 RIDGEFIELD 99.98 14,996,982.27 14,996,982.27
FUNDING CO 0.00
CORPORATE ’
COMMERCIAL 14,996,982.27
PAPER
0.000% 03/10/2014

20,000,000.00 79540BCE4 SALISBURY REC CO 99.98 19,995,216.67 19,995,216.67
LLC CORPORATE 0.00
COMMERCIAL '
PAPER 19,995,216.67
0.000% 03/14/2014

15,000,000.00 82124MDQO SHEFFIELD 99.96 14,993,850.00 14,993,850.00
RECEIVABLE 0.00
CORPORATE ’

0.00 1.19%
0.00 0.72%
0.00 0.95%
0.00 0.90%
0.00 0.80%
0.00 1.19%
0.00 1.59%
0.00 1.19%

D-156-274-235
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Detailed Net Asset Valuation LGIP Pool 5
As of: 31-Jan-2014

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)

COMMERCIAL 14,993,850.00
PAPER
0.000% 04/24/2014
15,000,000.00 85520MB36 STARBIRD FDG. 100.00  14,999,933.33 14,999,933.33 0.00 1.19%
CORP. CORPORATE 0.00
COMMERCIAL :
PAPER 14,999,933.33
0.000% 02/03/2014
10,000,000.00 88602UD72 THUNDER BAY 99.97  9,996,930.56 9,996,930.56 0.00 0.80%
FNDNG LLC. 0.00
CORPORATE '
COMMERCIAL 9,996,930.56
PAPER
0.000% 04/07/2014
11,000,000.00 92646LBL3  VICTORY 99.99  10,999,187.22 10,999,187.22 0.00 0.87%
RECEIVABLES 0.00
CORPORATE :
COMMERCIAL 10,999,187.22
PAPER

0.000% 02/20/2014

TOTAL: SHORT TERM 329,229,978.35
INVESTMENTS -
COMMERCIAL PAPER 329,293,000.00 329,229,508.84 0.00 469.51 26.19%

(INTEREST BEARING) 329,229,978.35

Category Long Description:

0.00 Net Capital Payable 0.00 (4,002,664.10) (4,002,664.10) 0.00 (0.32%)
0.00
(4,002,664.10)
0.00 Net Capital 0.00 2,664.10 2,664.10 0.00 0.00%
Receivable
0.00
2,664.10
0.00 Net Income Payable 0.00 (226,538.71) 0.00 0.00 (0.02%)

(226,538.71)
(226,538.71)

0.00 Net Income 0.00 71,867.11 0.00 0.00 0.01%
Receivable 71.867.11
71,867.11
TOTAL: 0.00 (4,154,671.60) (4,000,000.00) 000  (0.33%)
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Detailed Net Asset Valuation LGIP Pool 5
As of: 31-Jan-2014

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:
(154,671.60)
(4,154,671.60)

1,256,399,860.39
Grand Total 1,260,165,659.97 1,256,182,305.83 808,212.48 (2,133.73)  100.00%

1,257,208,072.87
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