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JPMorgan _ .
Detailed Net Asset Valuation LGIP Pool 5
As of: 28-Feb-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: CASH EQUIVALENTS - REPURCHASE AGREEMENTS

150,000,000.00 5199U6041  TRI-PARTY REPO 100.00  150,000,000.00 150,000,000.00 000  10.94%
DEUTSCHE BANK 50.000.00
0.12% 31/MAR/2014 oot
150,050,000.00

0.120% 03/31/2014

114,289,121.44 853990744 SOUTH ST .04% 100.00 114,289,121.44 114,289,121.44 0.00 8.33%
0.040% 03/11/2014 253.98
114,289,375.42
150,000,000.00 853990769 TRI-PARTY REPO 100.00 150,000,000.00 150,000,000.00 0.00 10.93%
SOUTH STREET 11.000.00
0.06% 03/MAR/2014 150 011‘000'00
0.060% 03/03/2014 e
210,000,000.00 853991A07 SOUTH ST .10% 100.00 210,000,000.00 210,000,000.00 0.00 15.31%
0.100% 03/06/2014 816.67
210,000,816.67
TOTAL: CASH 624,289,121.44
EQUIVALENTS -
REPURCHASE 624,289,121.44 624,289,121.44 62,070.65 0.00 45.50%

AGREEMENTS 624,351,192.09

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 13.126.59
CDARS CD 4,045.100.15
MONTHLY A9 EES
VARIABLE
07/10/2014
0.00 928989466  JP MORGAN PRIME 100.00 0.00 0.00 0.00 0.00%
MMF AGENCY 264
SHARES o
MONTHLY '
VARIABLE
12/31/2049
4,031,982.56
TOTAL: CASH
EQUIVALENTS - STIF 4,031,982.56 4,031,982.56 13,129.23 0.00 0.29%
4,045,111.79

Category Long Description: FIXED INCOME - ASSET BACK

1,133,833.79 05578XAA6  BMW VEHICLE 100.00  1,133,833.79 1,133,833.79 0.00 0.08%
OWNER TRUST 28.98

D-160-920-769 13-Mar-2014 16:35:41
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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 - ASSET BACK

201,796.72

3,017,387.34

4,000,000.00

2,224,661.34

1,372,311.10

8,000,000.00

438,564.13

14313NAAO

14313PAA5

14313QAA3

34530HAA8

43812XAA3

43813JAA3

44890QAA1

2013-A 2013-A Al
0.23%

MONTHLY 0.230%
10/27/2014

CARMAX AUTO
OWNER TRUST Al
2013-30.23%

MONTHLY 0.230%
08/15/2014

CARMAX AUTO
OWNER TRUST
2013-4 2013-4 Al
0.24%

MONTHLY 0.240%
11/17/2014

CARMAX AUTO
OWNER TRUST
2014-1 2014-1 A1
0.19%

MONTHLY 0.190%
02/17/2015

FORD CREDIT AUTO
OWNER TRUST
2014-A 2014-A Al

MONTHLY 0.230%
01/15/2015

HONDA AUTO
RECEIVABLES
OWNER TRUST
2013-3 A-1

MONTHLY 0.220%
08/15/2014

HONDA AUTO
RECEIVABLES
OWNER TRUST
2014-1 A1 0.19%

MONTHLY 0.190%
03/23/2015

HYUNDAI AUTO
RECEIVABLES
TRUST 2013-C 2013-
CAl

MONTHLY 0.220%
09/15/2014

100.00

100.00

100.00

100.00

100.00

100.00

100.00

201,796.72

3,017,387.34

4,000,000.00

2,224,661.34

1,372,311.10

8,000,000.00

438,564.13

1,133,862.77

201,796.72
18.05
201,814.77

3,017,387.34
281.62
3,017,668.96

4,000,000.00
358.89
4,000,358.89

2,224,763.67
198.98
2,224,962.65

1,372,331.68
117.41
1,372,449.09

8,000,000.00
84.44
8,000,084.44

438,564.13
37.52
438,601.65

0.00 0.01%
0.00 0.22%
0.00 0.29%
102.33 0.16%
20.58 0.10%
0.00 0.58%
0.00 0.03%

D-160-920-769
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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 - ASSET BACK

TOTAL: FIXED INCOME -
ASSET BACK

4,000,000.00 44890RAA9

1,578,954.06 73328XAA7

4,000,000.00 92887FAA9

29,967,508.48

HYUNDAI AUTO
RECEIVABLES
TRUST 2014-A 2014-
A Al

0.2% 17/FEB/2015

PORSCHE
INNOVATIVE LEASE
OWNER TRUST
2013-1 2013-1

MONTHLY 0.230%
11/24/2014

VOLVO FINANCIAL
EQUIPMENT LLC
2014-1A A1 0.21%

MONTHLY 0.210%
03/16/2015

Category Long Description: FIXED INCOME - CORPORATE BONDS
5,000,000.00 02665WAD3 AMERICAN HONDA

10,000,000.00 02666QM67

2,145,000.00 05531FAJ2

3,000,000.00 071813BK4

FINANCE CORP
MEDIUM TERM
NOTE

QUARTERLY
FLOATING
12/05/2014

AMER HONDA FIN
CORP MTN BE144A
VR

QUARTERLY
FLOATING
07/17/2014

BB&T CORP FRN
28/APR/2014
USD1000 TRO0009

QUARTERLY
FLOATING
04/28/2014

BAXTER INTL INC
SRFLT NT 14
11/DEC/2014

100.00

100.00

100.00

100.00

100.01

100.04

100.14

4,000,000.00 4,000,000.00 0.00 0.29%
533.33
4,000,533.33

1,578,954.06 1,578,954.06 0.00 0.12%
70.61
1,579,024.67

4,000,000.00 4,000,000.00 0.00 0.29%
0.00
4,000,000.00

29,967,631.39
29,967,508.48 1,729.83 122.91 2.18%
29,969,361.22

5,000,000.00 5,000,005.00 5.00 0.36%
2,653.65
5,002,658.65

10,000,000.00 10,001,130.00 1,130.00 0.73%
3,079.88

10,004,209.88

2,145,952.03 2,145,952.03 0.00 0.16%
1,783.40
2,147,735.43

3,000,000.00 3,004,152.00 4,152.00 0.22%
2,750.66

D-160-920-769

13-Mar-2014 16:35:41
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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

6,000,000.00

1,865,000.00

6,293,000.00

5,000,000.00

5,049,000.00

5,000,000.00

3,950,000.00

079860AA0

097023AV7

14912L4Y4

263534CHO

36962GK86

377372AA5

38141GEA8

38143UAV3

QUARTERLY
FLOATING
12/11/2014

BELLSOUTH CORP
VAR 26/APR/2021
144A

SEMI-ANN.
FLOATING
04/26/2021

BOEING CO 5% SRN
15/MAR/2014
USD1000

SEMI-ANN. 5.000%
03/15/2014

CATERPILLAR
FINANCIAL
SERVICES CORP
1.125% MTN

SEMI-ANN. 1.125%
12/15/2014

DU PONT&E.I.)DE
NEMOURS & CO FR
BDS 25/MAR/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 5.125%
DUE 15/JAN/2015

GOLDMAN SACHS
GROUP INC/THE
NOTES VARIABLE

QUARTERLY
FLOATING

100.48

100.18

100.61

100.03

102.39

100.51

103.89

100.23

5,028,508.37

6,010,671.41

1,878,024.90

6,294,810.74

5,120,358.72

5,074,736.57

5,195,355.62

3,957,053.10

3,006,902.66

5,024,000.00
176,687.90
5,200,687.90

6,010,671.41
138,333.33
6,149,004.74

1,876,372.77
4,312.81
1,880,685.58

6,294,810.74
7,565.61
6,302,376.35

5,119,480.00
109,313.11
5,228,793.11

5,074,736.57
83,059.64
5,157,796.21

5,194,560.00
31,319.44
5,225,879.44

3,959,061.30
5,668.01
3,964,729.31

(4,508.37) 0.38%

0.00 0.45%

(1,652.13) 0.14%

0.00 0.46%

(878.72) 0.38%

0.00 0.38%

(795.62) 0.38%

2,008.20 0.29%

D-160-920-769

13-Mar-2014 16:35:41
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JPMorgan _ .
Detailed Net Asset Valuation LGIP Pool 5
As of: 28-Feb-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
09/29/2014

5,105,000.00 74256LAA7  PRINCIPAL LIFE 100.21 5,116,636.60 5,115,883.86 (752.74) 0.37%
GLOBAL VAR BDS 6.270.94

09/JUL/2014
USD1000 5,122,154.80

QUARTERLY
FLOATING
07/09/2014

4,500,000.00 87612EAX4 TARGET CORP VAR 100.06  4,503,697.20 4,502,565.00 (1,132.20)  0.33%
BDS 18/JUL/2014 198217

UsD1000 4,504,547.17
QUARTERLY T

FLOATING
07/18/2014

10,000,000.00  92343VAZ7  VERIZON 100.04  10,004,184.44 10,004,184.44 0.00 0.73%
COMMUNICATIONS 14.994 88
INC FLTG RT BDS Deag
28/MAR/2014 10,019,179.32

QUARTERLY
FLOATING
03/28/2014
78,327,565.12

TOTAL: FIXED INCOME -
CORPORATE BONDS 77,907,000.00 78,329,989.70 589,775.43 (2,424.58) 5.75%
78,917,340.55

Category Long Description: FIXED INCOME - GOVERNMENT BONDS

50,000,000.00 3130A0D49 FEDERAL HOME 100.01  50,000,000.00 50,002,650.00 2,650.00 3.64%
LOAN BANKS BOND 105556
VARIABLE 055,
21/AUG/2014 50,003,705.56
MONTHLY
FLOATING
08/21/2014
2,250,000.00 3133EAMQ8 FEDERAL FARM CR 100.02  2,250,364.56 2,250,551.25 186.69 0.16%
BKS CONS BD FLT 081
14 23/JUL/2014 5 250,600 08
MONTHLY 250,602.
FLOATING
07/23/2014
. 52,253,201.25
TOTAL: FIXED INCOME - 52,250,000.00 52,250,364.56 2,836.69 3.81%

GOVERNMENT BONDS 1,106.37

D-160-920-769 13-Mar-2014 16:35:41
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JPMorgan _ .
Detailed Net Asset Valuation LGIP Pool 5
As of: 28-Feb-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 - GOVERNMENT BONDS
52,254,307.62

Category Long Description: MISCELLANEOUS - OTHER

EXPENSE  INVESTMENT MGT (55,161.64) 0.00 (0.00%)
FEE (55,161.64)
(55,161.64)

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

0.00
(56,494.97) (56,494.97) (0.00%)
(56,494.97)

TOTAL: MISCELLANEOUS -
OTHER

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

5,000,000.00 06366A2A9  BANK OF 100.00  5,000,000.00 5,000,000.00 0.00 0.36%
MONTREAL 1.865.28
CERTIFICATE OF oo
DEPOSIT FIXED 5,001,865.28
7,500,000.00 06366AX64 BANK OF 100.00  7,500,000.00 7,500,000.00 0.00 0.55%
MONTREAL- 283333
CERTIFICATE OF Do0d
DEPOSIT FIXED DTD 7,502,833.33
20,000,000.00 22532U7B4  CREDIT AGRICOLE 100.00  20,000,000.00 20,000,000.00 0.00 1.46%
CRP& CERTIFICATE 1416.67

OF DEPOSIT FIXED
20,001,416.67

2,055,123.98 30299GB42 FDIC ALLIANCE 100.00 2,055,123.98 2,055,123.98 0.00 0.15%
BANK OF ARIZONA 1.337.80
CDARS CD 0.33% ' )
2,056,461.78
9,559,245.06 30299R412 FDIC ALLIANCE 100.00 9,559,245.06 9,559,245.06 0.00 0.70%
BANK OF ARIZONA 38 601.02
CDARS CD SHORT ' ’
TERM 9,597,846.08
344,561.52 30299X039 FDIC ALLIANCE 100.00 344,561.52 344,561.52 0.00 0.03%

BANK OF ARIZONA

D-160-920-769 13-Mar-2014 16:35:41
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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
CDARS CD 0.51% 649.95
345,211.47
12,675,486.88 3AD99C486 FDIC ALLIANCE 100.00 12,675,486.88 12,675,486.88 0.00 0.93%
BANK OF ARIZONA 61.102.79
CDARS CD 0.51% N
12,736,589.67
20,000,000.00 60688LHX7  MIZUHO BANK LTD 100.00  20,000,004.14 20,000,004.14 0.00 1.46%
CERTIFICATE OF 14.950.00
DEPOSIT FIXED DTD e
20,014,954.14
12,000,000.00 86562CQ96 SUMITOMO MTSU 100.00 12,000,532.31 12,000,532.31 0.00 0.88%
BKG CO 14,386.67
CERTIFICATE OF
DEPOSIT FIXED 12,014,918.98
10,500,000.00 959466N FDIC ALLIANCE 100.00 10,500,000.00 10,500,000.00 0.00 0.77%
BANK OF ARIZONA 10.563.29
CDARS 0.5100% e
10,510,563.29
99,634,953.89
TOTAL: SHORT TERM
INVESTMENTS - 99,634,417.44 99,634,953.89 147,706.80 0.00 7.27%
CERTIFICATE OF DEPOSIT
99,782,660.69
Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
10,000,000.00 0027A1D97 ABBEY NATIONAL 99.98 9,998,190.65 9,998,190.65 0.00 0.73%
NA LL CORPORATE 0.00
COMMERCIAL ’
PAPER 9,998,190.65
0.000% 04/09/2014
5,000,000.00 0027A1HK8 ABBEY NATIONAL 99.86 4,993,386.95 4,992,857.00 (529.95) 0.36%
NA LL CORPORATE 0.00
COMMERCIAL ’
PAPER 4,992,857.00
0.000% 08/19/2014
5,000,000.00 00282DCL2 ABBOT 100.00 4,999,815.28 4,999,815.28 0.00 0.36%
LABORATORIES 0.00
CORPORATE .
COMMERCIAL 4,999,815.28
PAPER

0.000% 03/20/2014

D-160-920-769

13-Mar-2014 16:35:41
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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 00282DDR8 ~ ABBOT 99.98  4,999,236.11 4,999,236.11
LABORATORIES 0.00
CORPORATE :
COMMERCIAL 4,999,236.11
PAPER
0.000% 04/25/2014
9,460,000.00 05253CE77  AUST & NEW ZEA 99.97  9,457,535.14 9,457,535.14
CORPORATE 0.00
COMMERCIAL '
PAPER DISCOUNT 9,457,535.14
0.000% 05/07/2014
10,000,000.00 0556N1E66  BNP PARIBAS 99.96  9,996,150.00 9,996,150.00
FINANCE INC 0.00
COMMERCIAL :
PAPER FIXED 0% 9,996,150.00
0.000% 05/06/2014
5,000,000.00 0556N1G72  BNP PARIBAS FIN 99.91  4,994311.11 4,995,539.00
INC ZCP 07/07/2014 0.00
0.000% 07/07/2014 4.995.539.00
8,000,000.00 06416KGE4 BANK OF NOVA 99.92  7,993,550.00 7,993,502.40
SCOTIA 0.00
CORPORATE '
COMMERCIAL 7,993,502.40
PAPER
0.000% 07/14/2014
10,000,000.00 06741GWW1 BARCLAYS BANK 99.96  9,995989.51 9,995,989.51
PLC & BA 0.00
CORPORATE '
COMMERCIAL 9,995,989.51
PAPER
0.000% 05/13/2014
11,460,000.00 06945MEK8 BARTON CAPITAL 99.96  11,455473.30 11,455,473.30
CORP. CORPORATE 0.00
COMMERCIAL '
PAPER 11,455,473.30
0.000% 05/19/2014
10,000,000.00 12476FHK5 ~ CAFCO LLC 99.87  9,989,608.05 9,986,861.00
CORPORATE 0.00
COMMERCIAL '
PAPER DISCOUNT 9,986,861.00
DTD
0.000% 08/19/2014
10,000,000.00 12622VEK6  CRC FUNDING LLC 99.96  9,996,488.88 9,996,488.88
CORPORATE

0.00 0.36%
0.00 0.69%
0.00 0.73%
1,227.89 0.36%

(47.60) 0.58%

0.00 0.73%

0.00 0.83%

(2,747.05) 0.73%

0.00 0.73%

D-160-920-769

13-Mar-2014 16:35:41
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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 0.00
PAPER 9,996,488.88
0.000% 05/19/2014
5,000,000.00 12622VEM2 CRC FUNDING LLC 99.96  4,998,200.00 4,998,200.00
CORPORATE 0.00
COMMERCIAL :
PAPER 4,998,200.00
0.000% 05/21/2014
2,500,000.00 16115XHC2 CHARTA, LLC 99.91  2,497,380.56 2,497,823.00
CORPORATE 0.00
COMMERCIAL :
PAPER DISCOUNT 2,497,823.00
0.000% 08/12/2014
10,000,000.00 17178CCA9 CIESCO, LLC 100.00  9,999,600.00 9,999,600.00
CORPORATE 0.00
COMMERCIAL :
PAPER DISCOUNT 9,999,600.00
0.000% 03/10/2014
5,000,000.00 20272EDN5 CMMNWLTH BNK OF 99.97  4,998,411.11 4,998,411.11
AUS CORPORATE 0.00
COMMERCIAL :
PAPER 4,998,411.11
0.000% 04/22/2014
10,000,000.00 2063C1D72 CONCORD MIN 99.98  9,998,189.36 9,998,189.36
CPTL CO 0.00
CORPORATE :
COMMERCIAL 9,998,189.36
PAPER
0.000% 04/07/2014
10,000,000.00 2284K1D75 CROWN POINT CAP 99.98  9,998,189.36 9,998,189.36
CO. CORPORATE 0.00
COMMERCIAL :
PAPER 9,998,189.36
0.000% 04/07/2014
15,000,000.00 25153KCX3 DEUTSCHE BK FINL 99.98  14,997,530.12 14,997,530.12
LLC CORPORATE 0.00
COMMERCIAL :
PAPER 14,997,530.12
0.000% 03/31/2014
8,000,000.00 29101BCL4 EMERSON 100.00  7,999,788.89 7,999,788.89
ELECTRIC CO ZERO 0.00
CPN DTD :
17/DEC/2013 DUE 7,999,788.89

0.000% 03/20/2014

0.00 0.36%
442.44 0.18%
0.00 0.73%
0.00 0.36%
0.00 0.73%
0.00 0.73%
0.00 1.09%
0.00 0.58%

D-160-920-769

13-Mar-2014 16:35:41
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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)

5,000,000.00 29101BEG3 EMERSON 99.98 4,999,155.55 4,999,155.55
ELECTRIC CO 0.00
CORPORATE .
COMMERCIAL 4,999,155.55
PAPER
0.000% 05/16/2014

5,000,000.00 3024A7D15 FCAR OWNER 99.97 4,998,708.33 4,998,708.33
TRUST CORPORATE 0.00
COMMERCIAL '
PAPER 4,998,708.33
0.000% 04/01/2014

2,500,000.00 3024A7D80 FCAR OWNER TR 99.98 2,499,577.78 2,499,577.78
SER I 0.00
0.000% 04/08/2014 2 499 577.78

10,000,000.00 36959JCK7  GENERAL ELEC 100.00 9,999,700.00 9,999,700.00

CAPT CO 0.00
CORPORATE ’
COMMERCIAL 9,999,700.00
PAPER
0.000% 03/19/2014

5,200,000.00 36960MCS0 GENERAL 100.00 5,199,747.22 5,199,747.22
ELECTRIC CO 0.00
CORPORATE ’
COMMERCIAL 5,199,747.22
PAPER
0.000% 03/26/2014

5,000,000.00 38102KC42  GOLDEN FUNDING 100.00 4,999,950.00 4,999,950.00
CORP CORPORATE 0.00
COMMERCIAL ’
PAPER 4,999,950.00
0.000% 03/04/2014

3,000,000.00 38346MCM4 GOTHAM FDG CORP 99.99 2,999,766.67 2,999,766.67
CORPORATE 0.00
COMMERCIAL '
PAPER 2,999,766.67
0.000% 03/21/2014

5,000,000.00 38346MCS1 GOTHAM FDG CORP 99.99 4,999,513.89 4,999,513.89
CORPORATE 0.00
COMMERCIAL :
PAPER 4,999,513.89
0.000% 03/26/2014

15,000,000.00 38346MD84 GOTHAM FDG CORP 99.98 14,997,625.04 14,997,625.04

CORPORATE 0.00
COMMERCIAL ’

0.00 0.36%
0.00 0.36%
0.00 0.18%
0.00 0.73%
0.00 0.38%
0.00 0.36%
0.00 0.22%
0.00 0.36%
0.00 1.09%
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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

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

Quantity Security ID  Security Description Market Price Cost Base

PAPER
0.000% 04/08/2014

14,997,625.04

15,000,000.00 41068LCQ7 HANNOVER FDG 99.99 14,998,562.50 14,998,562.50 0.00 1.09%
CO. LLC 0.00
CORPORATE :
COMMERCIAL 14,998,562.50
PAPER
0.000% 03/24/2014
10,000,000.00 45779QC61 INSTITUTIONAL 100.00 9,999,637.93 9,999,637.93 0.00 0.73%
SECURED 0.00
CORPORATE )
COMMERCIAL 9,999,637.93
PAPER
0.000% 03/06/2014
3,000,000.00 45779QCB0 INSTITUTIONAL 99.99 2,999,791.67 2,999,791.67 0.00 0.22%
SECURED 0.00
CORPORATE :
COMMERCIAL 2,999,791.67
PAPER
0.000% 03/11/2014
5,000,000.00 45779QEL6 INSTITUTIONAL 99.93 4,996,333.33 4,996,333.33 0.00 0.36%
SECURED 0.00
CORPORATE )
COMMERCIAL 4,996,333.33
PAPER
0.000% 05/20/2014
20,000,000.00 52952MCA6 LEXINGTON 100.00 19,999,250.00 19,999,250.00 0.00 1.46%
PARKER CAPITAL 0.00
COLLC :
COMMERCIAL 19,999,250.00
PAPER
0.000% 03/10/2014
15,000,000.00 53127UC73 LIBERTY FUNDING 100.00 14,999,625.00 14,999,625.00 0.00 1.09%
LLC CORPORATE 0.00
COMMERCIAL )
PAPER 14,999,625.00
0.000% 03/07/2014
5,000,000.00 53127UCR9 LIBERTY FUNDING 99.99 4,999,566.66 4,999,566.66 0.00 0.36%
LLC CORPORATE 0.00
COMMERCIAL ’
PAPER 4,999,566.66
0.000% 03/25/2014
9,000,000.00 5766P1CH2 MATCHPOINT MST 99.99 8,999,440.00 8,999,440.00 0.00 0.66%
TRST CORPORATE 0.00

D-160-920-769
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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)

COMMERCIAL
PAPER

0.000% 03/17/2014

8,999,440.00

20,000,000.00 62455BCQ6 MOUNTCLIFF 99.99 19,997,756.10 19,997,756.10
CORPORATE 0.00
COMMERCIAL :
PAPER DISCOUNT 19,997,756.10
DTD
0.000% 03/24/2014

11,274,000.00 67983UD75 OLD LINE FUNDING 99.99 11,272,377.80 11,272,377.80
LLC CORPORATE 0.00
COMMERCIAL ’
PAPER 11,272,377.80
0.000% 04/07/2014

5,000,000.00 71344UD97 PEPSICO, INC. 99.99 4,999,620.84 4,999,620.84

CORPORATE 0.00
COMMERCIAL :
PAPER DISCOUNT 4,999,620.84
0.000% 04/09/2014

10,000,000.00 71838MDHO  PHILIP MORRIS INTL 99.98 9,998,172.22 9,998,172.22
INC CORPORATE 0.00
COMMERCIAL ’
PAPER 9,998,172.22
0.000% 04/17/2014

15,000,000.00 76582KCA7 RIDGEFIELD 100.00 14,999,265.96 14,999,265.96
FUNDING CO 0.00
CORPORATE ’
COMMERCIAL 14,999,265.96
PAPER
0.000% 03/10/2014

10,000,000.00 76582KD73  RIDGEFIELD 99.98 9,998,047.22 9,998,047.22
FUNDING CO 0.00
CORPORATE :
COMMERCIAL 9,998,047.22
PAPER
0.000% 04/07/2014

20,000,000.00 79540BCE4 SALISBURY REC CO 99.99 19,998,483.33 19,998,483.33
LLC CORPORATE 0.00
COMMERCIAL ’
PAPER 19,998,483.33
0.000% 03/14/2014

15,000,000.00 82124MDQO SHEFFIELD 99.97 14,995,950.00 14,995,950.00
RECEIVABLE 0.00
CORPORATE :

0.00 1.46%
0.00 0.82%
0.00 0.36%
0.00 0.73%
0.00 1.09%
0.00 0.73%
0.00 1.46%
0.00 1.09%
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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 14,995,950.00
PAPER
0.000% 04/24/2014
7,800,000.00 85520MC35  STARBIRD FUNDING 100.00  7,799,943.67 7,799,943.67
CORP ZCP 0.00
03/MAR/2014 779994367
0.000% 03/03/2014 ISEES
10,000,000.00 85520MC68  STARBIRD FDG. 100.00  9,999,819.44 9,999,819.44
CORP. CORPORATE 0.00
COMMERCIAL '
PAPER 9,999,819.44
0.000% 03/06/2014
10,000,000.00 87019SCE2  SWEDBANK 100.00  9,999,675.00 9,999,675.00
FORENINGS SPA 0.00
CORPORATE '
COMMERCIAL 9,999,675.00
PAPER
0.000% 03/14/2014
5,000,000.00 87019SEL4  SWEDBANK 99.96  4,998,222.22 4,998,222.22
FORENINGS SPA 0.00
CORPORATE '
COMMERCIAL 4,998,222.22
PAPER
0.000% 05/20/2014
10,000,000.00 88602UD72  THUNDER BAY 99.98  9,998,252.78 9,998,252.78
FNDNG LLC. 0.00
CORPORATE '
COMMERCIAL 9,998,252.78
PAPER
0.000% 04/07/2014
8,000,000.00 92646LCB4  VICTORY 100.00  7,999,688.89 7,999,688.89
RECEIVABLES 0.00
CORPORATE '
COMMERCIAL 7,999,688.89
PAPER
0.000% 03/11/2014
12,000,000.00 92646LCL2  VICTORY 99.99  11,999,113.33 11,999,113.33
RECEIVABLES 0.00
CORPORATE '
COMMERCIAL 11,999,113.33
PAPER
0.000% 03/20/2014
7,000,000.00 9612C1CS4  WESTPAC BANKING 99.99  6,999,611.11 6,999,611.11
CORP COMMERCIAL 0.00

0.00 0.57%
0.00 0.73%
0.00 0.73%
0.00 0.36%
0.00 0.73%
0.00 0.58%
0.00 0.87%
0.00 0.51%
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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: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
PAPER ZERO CPN 6,999,611.11
DTD
0.000% 03/26/2014
8,797,000.00 96442MC37 WHITE POINT FDG 100.00 8,796,926.69 8,796,926.69 0.00 0.64%
INC. CORPORATE 0.00
COMMERCIAL :
PAPER 8,796,926.69
0.000% 03/03/2014
TOTAL: SHORT TERM 486,892,248.28
INVESTMENTS -
COMMERCIAL PAPER 486,991,000.00 486,893,902.55 0.00 (1,654.27) 35.49%
(INTEREST BEARING) 486 892 248.28
Category Long Description:
0.00 Net Capital Payable 0.00 (4,002,664.10) (4,002,664.10) 0.00 (0.29%)
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 (114,476.85) 0.00 0.00 (0.01%)
(114,476.85)
(114,476.85)
0.00 Net Income 0.00 16,636.99 0.00 0.00 0.00%
Receivable 16.636.99
16,636.99
(4,000,000.00)
TOTAL: 0.00 (4,097,839.86) (97,839.86) 0.00 (0.30%)
(4,097,839.86)
1,371,396,703.93
Grand Total 1,375,071,029.92 1,371,243,488.35 661,183.48 (1,119.25)  100.00%

1,372,057,887.41

D-160-920-769

13-Mar-2014 16:35:41



J‘PMOI'D'aH _ _ Page 15 of 15
S Detailed Net Asset Valuation LGIP Pool 5
As of: 28-Feb-2014
Institutional Accounting Detailed Net Asset Valuation

End of Report

D-160-920-769 13-Mar-2014 16:35:41



