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J.PMorgan . .
Detailed Net Asset Valuation LGIP Pool 5
As of: 30-Sep-2010

Institutional Accounting Detailed Net Asset Valuation

Account: 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
140,000,000.00 06099D837 TRI-PARTY REPO BANK OF AMERICA 0.18% 100.00 140,000,000.00 140,000,000.00 0.00 8.58%
06/0CT/2010 5600.00
0.180% 10/06/2010 140.005.600.00
117,801,621.82 06099D845 TRI-PARTY REPO BANK OF AMERICA 0.21% 100.00  117,801,621.82 117,801,621.82 0.00 7.22%
01/0CT/2010 687.18
250,385,709.58 46999W014 TRI-PARTY REPO JP MORGAN 0.30% 20/JAN/2011 100.00 250,385,709.58 250,385,709.58 0.00 15.35%
2,086.55
250,387,796.13
CASH 508,187,331.40
EQUIVALENTS - 508,187,331.40 508,187,331.40 8,373.73 000  31.16%
AGREEMENTS 508,195,705.13
Category Long Description: CASH EQUIVALENTS - STIF
0.00 928989383 JP MORGAN U S GOVT AGENCY SHARES 100.00 0.00 0.00 0.00 0.00%
MONTHLY VARIABLE 12/31/2049 180.38
180.38
CASH Qe
EQUIVALENTS - 0.00 0.00 180.38 0.00 0.00%
STIF 180.38
Category Long Description: FIXED INCOME - CORPORATE BONDS
2,700,000.00 026609AM9 AMERICAN HOME PRODUCTS CORP VAR NOTES 102.91 2,778,525.98 2,778,656.40 130.42 0.17%
15/MAR/2011 8,293.92
SEMI-ANN. FLOATING 03/15/2011 2 786.950.32
10,000,000.00 36962G2M5 GENERAL ELECTRIC CAPITAL CORP FLTG RATE NTS 99.51 10,000,000.00 9,950,670.00 (49,330.00) 0.61%
QUARTERLY FLOATING 04/10/2012 14,568.74
9,965,238.74
5,000,000.00 36962GS70 GENERAL ELECTRIC CAPITAL CORP VAR 21/0CT/2010 100.01 5,000,283.10 5,000,283.10 0.00 0.31%
6,178.10
5,006,461.20
5,000,000.00 36962GY24 GENERAL ELEC CAP CORP MTN BE VR 100.00 4,999,981.03 4,999,981.03 0.00 0.31%
QUARTERLY FLOATING 10/06/2010 7,173.02
5,007,154.05
10,000,000.00 37247XAA0 GENWORTH GLOBAL FUNDING FR MTN 15/DEC/2010 100.00 10,000,423.12 10,000,423.12 0.00 0.61%
QUARTERLY FLOATING 12/15/2010 10.002.432.85
2,850,000.00 428236AZ6 HEWLETT-PACKARD CO FRN 27/MAY/2011 USD1000 100.70 2,870,006.82 2,869,961.40 (45.42) 0.18%
QUARTERLY FLOATING 05/27/2011 3,751.02
2,873,712.42
9,750,000.00 59018YE72 MERRILL LYNCH & CO INC FLTG RATE NTS 98.49 9,732,678.98 9,602,921.25 (129,757.73) 0.59%
05/JUN/2012 3.398.27
QUARTERLY FLOATING 06/05/2012 9.606,319.52
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15,000,000.00 7868830  BARTON CAPITAL ZCP 06/JAN/2011 99.92  14,986,768.39 14,988,363.00 1,594.61 0.92%
MONTHLY 0.000% 01/06/2011 0.00
14,988,363.00

10,000,000.00 786967D  CHARTA, LLC ZCP 23/FEB/2011 99.86 9,983,982.05 9,986,089.00 2,106.95 0.61%
MONTHLY 0.000% 02/23/2011 0.00
9,986,089.00

10,000,000.00 787055D  CITIGROUP FDG ZERO 05/JAN/2011 99.93 9,991,538.33 9,993,399.00 1,860.67 0.61%
MONTHLY 0.000% 01/05/2011 0.00
9,993,399.00

5,000,000.00 787313D  CONCORD MIN ZCP 07/JAN/2011 99.91 4,993,253.59 4,995,476.50 2,222.91 0.31%
MONTHLY 0.000% 01/07/2011 0.00
4,995,476.50

10,000,000.00 787559D  CRC FUNDING ZCP 05/JAN/2011 99.92 9,992,074.72 9,992,321.00 246.28 0.61%
0.000% 01/05/2011 0.00
9,992,321.00

5,000,000.00 787629D  CONCORD MIN ZCP 02/MAR/2011 99.83 4,986,363.04 4,991,627.50 5,264.46 0.31%
MONTHLY 0.000% 03/02/2011 0.00
4,991,627.50

10,000,000.00 787821D  CRC FUNDING ZCP 12/JAN/2011 99.92 9,991,496.85 9,991,651.00 154.15 0.61%
0.000% 01/12/2011 0.00
9,991,651.00

10,000,000.00 787822D  CHARTA, LLC ZCP 19/JAN/2011 99.91 9,991,519.52 9,990,935.00 (584.52)  0.61%
0.000% 01/19/2011 0.00
9,990,935.00

10,000,000.00 788061D  GOTHAM FDG ZCP 06/JAN/2011 99.91 9,991,999.14 9,991,071.00 (928.14)  0.61%
MONTHLY 0.000% 01/06/2011 0.00
9,991,071.00

10,000,000.00 788062D  CITIGROUP FDG ZERO 29/SEP/2010 99.85 9,982,113.81 9,984,844.00 2,730.19 0.61%
0.000% 03/29/2011 0.00
9,984,844.00

20,000,000.00 947711B  UNITED STATES ZCP 13/JAN/2011 99.96  19,990,526.12 19,992,380.00 1,853.88 1.23%
MONTHLY 0.000% 01/13/2011 0.00
19,992,380.00

10,000,000.00 9485468  CLIPPER ZCP 01/JAN/2011 99.94 9,990,594.08 9,993,938.00 3,343.92 0.61%
MONTHLY 0.000% 01/01/2011 0.00
9,993,938.00

10,000,000.00 951496D  SURREY FUNDING ZERO 11/JAN/2011 99.91 9,991,015.04 9,991,045.00 29.96 0.61%
MONTHLY 0.000% 01/11/2011 0.00
9,991,045.00
FIXED 180,086,036.30

INCOME - 180,300,000.00 180,245,143.71 45,372.80 (159,107.41)  11.04%

CORPORATE
BONDS 180,131,409.10
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5,000,000.00 3128X8D41 FEDERAL HOME LN MTG CORP VAR 01/FEB/2011 99.99 4,998,717.72 4,999,495.00 777.28 0.31%
QUARTERLY FLOATING 02/01/2011 2,758.82
5,002,253.82
6,858,000.00 3128X8HJ4 FED HOME LOAN MTG FR MTN 28/JAN/2011 USD1000 100.05 6,862,659.39 6,861,449.57 (1,209.82) 0.42%
QUARTERLY FLOATING 01/28/2011 6,300.77
6,867,750.34
14,875,000.00 3133XVL90 FED HOME LOAN BK 0.45% DEB 28/0CT/2010 USD 100.02 14,877,888.86 14,877,888.86 0.00 0.91%
SEMI-ANN. 0.450% 10/28/2010 28,448.44
14,906,337.30
20,000,000.00 3133XY4C6 FED HOME LOAN BK FR DEB 29/0CT/2010 USD1000 100.00 19,999,859.30 19,999,859.30 0.00 1.23%
14,977.79
20,014,837.09
25,000,000.00 912828JY7  UNITED STATES OF AMER TREAS NOTES 0.875% NTS 100.23 25,055,727.02 25,057,625.00 1,897.98 1.54%
SEMI-ANN. 0.875% 01/31/2011 36,854.62
25,094,479.62
25,000,000.00 912828KH2 UNITED STATES TREAS NTS 0.875% 31/MAR/2011 100.33 25,078,639.23 25,082,025.00 3,385.77 1.54%
SEMI-ANN. 0.875% 03/31/2011 600.96
25,082,625.96
|NCOMEF|XED 96,878,342.73
COVERNENT 96,733,000.00 96,873,491.52 89,941.40 4,851.21 5.95%
BONDS 96,968,284.13

Category Long Description: MISCELLANEOUS - OTHER

EXPENSE  INVESTMENT MGT FEE (81,493.18) 0.00 (0.00%)
(81,493.18)
(81,493.18)

0.00

MISCELLANEOUS (81,493.18) (81,493.18) (0.00%)
- OTHER (81,493.18)

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

5,000,000.00 06945MK62 BARTON CAP CORP DISCOUNTED 100.00 4,999,763.88 4,999,763.88 0.00 0.31%
0.000% 10/06/2010 0.00
4,999,763.88

10,000,000.00 06945ML12 BARTON CAP CORP DISCOUNTED 99.97 9,997,416.62 9,997,416.62 0.00 0.61%
0.00
9,997,416.62

10,000,000.00  06945MMD5  BARTON CAPITAL CORP. CORPORATE COMMERCIAL 99.95 9,994,649.03 9,994,649.03 0.00 0.61%
0.00
0.000% 12/13/2010 0.994.649.03

10,000,000.00 11765KKE6 BRYANT PRK FDG LLC CORPORATE COMMERCIAL 99.99 9,999,169.46 9,999,169.46 0.00 0.61%

PAPER

0.00
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10,000,000.00  11765KKF3  BRYANT PRK FDG LLC CORPORATE COMMERCIAL 99.99 9,999,066.69 9,999,066.69 0.00 0.61%
0.00
0.000% 10/15/2010 9.999.066.69

5,000,000.00 11765KKT3 BRYANT PRK FDG LLC CORPORATE COMMERCIAL 99.98 4,999,169.44 4,999,169.44 0.00 0.31%

PAPER

0.00
0.000% 10/27/2010 4.999.160.44

6,000,000.00 12619UKK6 CRC FUNDING LLC CORPORATE COMMERCIAL PAPER 99.98 5,998,650.00 5,998,650.00 0.00 0.37%
0.000% 10/19/2010 0.00
5,998,650.00

10,000,000.00 16115WKCO CHARTA, LLC CORPORATE COMMERCIAL PAPER 99.99 9,998,625.00 9,998,625.00 0.00 0.61%
DISCOUNT 0.00
DTD 09/JUL/2010 DUE 12/0CT/2010 .52% 0.998.625.00

5,000,000.00 16115WM87 CHARTA, LLC CORPORATE COMMERCIAL PAPER 99.95 4,997,544.43 4,997,544.43 0.00 0.31%
DISCOUNT 0.00
0.000% 12/08/2010 4,997 544.43

10,000,000.00 17177MK19 CIESCO, LLC ZCP 01/0CT/2010 10000 10,000,000.00 10,000,000.00 0.00 0.61%
0.00
10,000,000.00

28,000,000.00 17177MLH3 CIESCO, LLC CORPORATE COMMERCIAL PAPER 99.96  27,987,880.65 27,987,880.65 0.00 1.72%
DISCOUNT 0.00
0.000% 11/17/2010 27 987.880.65

10,000,000.00 17307SME9 CITIGROUP FDG INC ZCP 14/DEC/2010 99.93 9,992,572.72 9,992,572.72 0.00 0.61%
0.000% 12/14/2010 0.00
9,992,572.72

15,000,000.00 18885KKLO  CLIPPER RECEIVABLES CO CORPORATE 99.98  14,997,493.05 14,997,493.05 0.00 0.92%
COMMERCIAL PAPER 0.00
DISCOUNT DTD 18/JUN/2010 DUE 20/0CT/2010 .64% 14.997 493.05

10,000,000.00 18885KM12 CLIPPER RECEIVABLES CO CORPORATE 99.95 9,995,425.00 9,995,425.00 0.00 0.61%
COMMERCIAL PAPER 0.00
0.000% 12/01/2010 9.995.425.00

5,000,000.00 18885KM61 CLIPPER RECEIVABLES CO ZCP 06/DEC/2010 99.95 4,997,525.00 4,997,525.00 0.00 0.31%
0.000% 12/06/2010 0.00
4,997,525.00

10,000,000.00  2063C1L24  CONCORD MIN CPTL CO CORPORATE COMMERCIAL 99.96 9,996,444.41 9,996,444.41 0.00 0.61%
0.00
0.000% 11/02/2010 0.996.444.41

20,000,000.00 2063C1M23 CONCORD MIN CPTL CO CORPORATE COMMERCIAL 99.92  19,984,844.54 19,984,844.54 0.00 1.23%
PAPER 0.00
0.000% 12/02/2010 19.984.844 54

25,000,000.00 2284K1L27 CROWN POINT CAP CO. 99.95  24,986,931.49 24,986,931.49 0.00 1.53%
0.00
24,986,931.49

10,000,000.00 25153KK63 DEUTSCHE BK FINL LLC CORPORATE COMMERCIAL 99.99 9,999,388.88 9,999,388.88 0.00 0.61%

PAPER
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DISCOUNT DTD 08/JUL/2010 DUE 06/0CT/2010 .44% 0.00
9,999,388.88

10,000,000.00  25153KMUS  DEUTSCHE BK FINL LLC CORPORATE COMMERCIAL 99.94 9,993,888.88 9,993,888.88 0.00 0.61%
0.00
0.000% 12/28/2010 0.993.685.88

9.000,000.00  3024A1K10  ECAR OWNER TRUST CORPORATE COMMERCIAL 100.00 9,000,000.00 9,000,000.00 0.00 0.55%
0.00
0.000% 10/01/2010 9.000.000.00

10,000,000.00 3024A1KS1 FCAR OWNER TR SER| 99.97 9,996,736.13 9,996,736.13 0.00 0.61%
0.00
9,996,736.13

10,000,00000 3024A1L19  FCAR OWNER TRUST CORPORATE COMMERCIAL 99.96 9,996,469.51 9,996,469.51 0.00 0.61%
0.00
DISCOUNT DTD 05/FEB/2010 DUE 01/NOV/2010 .7% 0.996.469.51

10,000,000.00 3024A1L27 FCAR OWNER TRUST CORPORATE COMMERCIAL 99.95 9,995,208.48 9,995,208.48 0.00 0.61%
PAPER 0.00
0.000% 11/02/2010 0.995.208.48

10,000,000.00  38102KL18  GOLDEN FUNDING CORP CORPORATE COMMERCIAL 99.98 9,997,588.92 9,997,588.92 0.00 0.61%
0.00
0.000% 11/01/2010 9.997 588.92

5,000,000.00 38346MLAO  GOTHAM FDG CORP CORPORATE COMMERCIAL 99.96 4,998,202.20 4,998,202.20 0.00 0.31%
0.00
0.000% 11/10/2010 4.998.202.20

10,000,000.00 38346MM27 GOTHAM FDG CORP CORPORATE COMMERCIAL 99.95 9,995,005.59 9,995,005.59 0.00 0.61%
PAPER 0.00
0.000% 12/02/2010 9.995 005.59

10,000,000.00 38362WKJ9 GOVCO, LLC. CORPORATE COMMERCIAL PAPER 99.98 9,997,875.00 9,997,875.00 0.00 0.61%
DISCOUNT 0.00
0.000% 10/18/2010 9.997 675.00

8,800,000.00 38362WL25 GOVCO, LLC. CORPORATE COMMERCIAL PAPER 99.95 8,795,400.22 8,795,400.22 0.00 0.54%
DISCOUNT 0.00
DTD 23/JUN/2010 DUE 02/NOV/2010 .65% 8.795.400.22

10,000,000.00 38362WLF6 GOVCO, LLC. CORPORATE COMMERCIAL PAPER 99.96 9,996,124.95 9,996,124.95 0.00 0.61%
DISCOUNT 0.00
DTD 13/AUG/2010 DUE 15/NOV/2010 .35% 0.996.124.95

10,000,000.00 4820P3M26  JUPITER SECT CO LLC CORPORATE COMMERCIAL 99.96 9,995,522.16 9,995,522.16 0.00 0.61%
0.00
0.000% 12/02/2010 0.995.522.16

20,000,000.00 52952MK41 LEXINGTN PKR CAP CO LL CORPORATE COMMERCIAL 100.00  19,999,083.34 19,999,083.34 0.00 1.23%
PAPER 0.00
DISCOUNT DTD 01/JUL/2010 DUE 04/0CT/2010 .65% 19.999 083.34

10,000,000.00  5705X5M24  MARKET ST FNDG CORP CORPORATE COMMERCIAL 99.96 9,995,623.73 9,995,623.73 0.00 0.61%
0.00

0.000% 12/02/2010
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9,995,623.73

15,000,000.00 67983UKM4 OLD LINE FUNDING LLC ZCP 21/0CT/2010 99.99 14,998,083.30 14,998,083.30 0.00 0.92%
0.000% 10/21/2010 0.00
14,998,083.30

5,000,000.00 79540BK13 gﬁHESFEURY REC CO LLC CORPORATE COMMERCIAL 100.00 5,000,000.00 5,000,000.00 0.00 0.31%
0.00
0.000% 10/01/2010 5 000.000.00

10,000,000.00 79540BK54 SﬁlﬁlESF?URY REC CO LLC CORPORATE COMMERCIAL 100.00 9,999,733.34 9,999,733.34 0.00 0.61%
0.00
0.000% 10/05/2010 9.999.733.34

12,000,000.00 81782MK61 7 - ELEVEN CORPORATE COMMERCIAL PAPER 100.00 11,999,666.68 11,999,666.68 0.00 0.74%
DISCOUNT DTD 0.00
0.000% 10/06/2010 11.999 666.68

10,000,000.00 82124MKF6 SHEFFIELD RECEIVABLES CORP 99.99 9,998,561.15 9,998,561.15 0.00 0.61%
0.00
9,998,561.15

10,000,000.00 86257JRT6 STRAIGHT A FDG SLSTN CORPORATE COMMERCIAL 99.97 9,997,022.99 9,997,022.99 0.00 0.61%
PAPER 0.00
DISCOUNT DTD 24/AUG/2010 DUE 16/NOV/2010 .3% 9.997.022.99

30,000,000.00 86257MSN1 STRAIGHT A FDG SLSTN CORPORATE COMMERCIAL 100.00 29,998,500.00 29,998,500.00 0.00 1.84%
PAPER 0.00
DISCOUNT DTD 13/JUL/2010 DUE 06/0CT/2010 .41% 29 998.500.00

9,900,000.00 86888NKC8 SXSEFEY FUNDING CORP CORPORATE COMMERCIAL 99.98 9,898,487.50 9,898,487.50 0.00 0.61%
0.00
DISCOUNT DTD 19/APR/2010 DUE 12/0CT/2010 .45% 9.898.487.50

10,000,000.00 86888NLJ2 SURREY FUNDING CORP CORPORATE COMMERCIAL 99.96 9,996,266.75 9,996,266.75 0.00 0.61%
PAPER 0.00
0.000% 11/18/2010 9.996.266.75

7,300,000.00 92217MKR7 VARIABLE FUNDING CAPITAL CORP DISC RESTRICTED 99.98 7,298,296.60 7,298,296.60 0.00 0.45%
0.00
7,298,296.60

10,000,000.00 92217MLJ4 VARIABLE FDG CAP COR CORPORATE COMMERCIAL 99.96 9,996,266.76 9,996,266.76 0.00 0.61%
PAPER 0.00
DISCOUNT DTD 18/AUG/2010 DUE 18/NOV/2010 .33% 9.996.266.76

8,013,000.00 92646LK82 gf;lg?RY RECEIVABLES CORPORATE COMMERCIAL 100.00 8,012,610.49 8,012,610.49 0.00 0.49%
0.00
0.000% 10/08/2010 8.012.610.49

10,000,000.00 92646LKD1 \Ié,lACF;rEORRY RECEIVABLES CORPORATE COMMERCIAL 99.99 9,999,166.66 9,999,166.66 0.00 0.61%
0.00
0.000% 10/13/2010 9.999.166.66

10,000,000.00 92646LKF6 VICTORY RECEIVABLES CORPORATE COMMERCIAL 99.99 9,999,027.77 9,999,027.77 0.00 0.61%
PAPER 0.00
0.000% 10/15/2010 9.999.027.77
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SHORT
;rNE\/RENSITMENTS - 513,866,979.39
COMMERCIAL 514,013,000.00 513,866,979.39 0.00 0.00 31.51%
PAPER
INTEREST 513,866,979.39
BEARING)

Category Long Description: SHORT TERM INVESTMENTS - DISCOUNTED NOTES

50,000,000.00 313385H82 FEDERAL HOME LOAN BANKS 0% NTS 01/0CT/2010 10000 50,000,000.00 50,000,000.00 0.00 3.07%
USD1000 0.00
0.000% 10/01/2010 50.000.000.00
50,000,000.00 313385J49 FEDL HOME LOAN BK CONS DISC NT MATURES 100.00  49,999,722.22 49,999,722.22 0.00 3.07%
05/0CT/2010 0.00
0.000% 10/05/2010 49999 72222
50,000,000.00 313385J56 FEDERAL HOME LOAN BANKS 0% NTS 06/0CT/2010 10000  49,999,305.57 49,999,305.57 0.00 3.07%
USD1000 0.00
0.000% 10/06/2010 49999 305,57
50,000,000.00 313385.38 FED HOME LOAN BK 0% 20/0CT/2010 NTS 99.99  49,996,437.50 49,996,437.50 0.00 3.07%
0.000% 10/20/2010 0.00
49,996,437.50
12,250,000.00 313397L82 FEDERAL HOME LOAN MORTGAGE CORP 0.00% T8 99.99  12,248,856.67 12,248,856.67 0.00 0.75%
0.000% 10/25/2010 0.00
12,248,856.67
30,000,000.00 313589346 FEDERAL NATL MTG ASSN DISC NT MATURES 10000  29,999,566.66 29,999,566.66 0.00 1.84%
05/0CT/2010 0.00
0.000% 10/05/2010 20999 566.66
L8y SO 242,243,888.62
INVESTMENTS - 242,250,000.00 242,243,888.62 0.00 000  14.85%
DISCOUNTED 242,243,888.62

NOTES

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS

50,000,000.00 912795W23 UNITED STATES TREAS BILLS DT 100.00  49,999,325.00 49,999,325.00 0.00 3.07%
0.000% 10/07/2010 0.00
49,999,325.00
40,000,000.00 947514D  UNITED STATES ZERO 07/APR/2011 9991  39,960,263.57 39,963,440.00 3,176.43 2.45%
0.000% 04/07/2011 0.00
39,963,440.00
SHORT 89,962,765.00
TERM 90,000,000.00 89,959,588.57 0.00 3,176.43 5.52%

INVESTMENTS -
TREASURY BILLS 89,962,765.00

Category Long Description:
0.00 Net Income Payable 0.00 (354,408.14) 0.00 0.00 (0.02%)
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Institutional Accounting Detailed Net Asset Valuation

Account: 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:
(354,408.14)
(354,408.14)

0.00
0.00 (354,408.14) (354,408.14) 0.00 (0.02%)
(354,408.14)

1,631,225,343.44
Grand Total 1,631,483,331.40 1,630,940,521.89 (292,033.01) (151,079.77)  100.00%
1,630,933,310.43
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