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J.PMorgan _ .
Detailed Net Asset Valuation LGIP Pool 5
As of: 28-Feb-2011

Institutional Accounting Detailed Net Asset Valuation

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

57,187,538.37 051997536  TRI-PARTY REPO DEUTSCHE BANK 0.16% 100.00 57,187,538.37 57,187,538.37 0.00 3.86%
01/MAR/2011 25417
0.160% 03/01/2011 57,187,792.54

100,000,000.00 38299R423  TRI-PARTY REPO GOLDMAN SACHS 0.14% 100.00 100,000,000.00 100,000,000.00 0.00 6.75%
04/MAR/2011 1,555.56
0.140% 03/04/2011 100,001,555.56

250,700,973.14 46999W014 TRI-PARTY REPO JP MORGAN 0.30% 17/MAR/2011 100.00 250,700,973.14 250,700,973.14 0.00 16.93%
2,089.17

250,703,062.31
407,888,511.51

EQUIVALENTS -
REPURCHASE 407,888,511.51 407,888,511.51 3,898.90 0.00 27.55%
AGREEMENTS 407,892,410.41

Category Long Description: FIXED INCOME - ASSET BACK

3,000,000.00 36830HAA0  GE EQUIPMENT SMALL TICKET LLC 2011-1 Al 100.08 3,000,000.00 3,002,269.20 2,260.20 0.20%
0.38248% 605.60
MONTHLY 0.382% 02/21/2012 3,002,874.80
s 3,002,269.20
INCOME - ASSET 3,000,000.00 3,000,000.00 605.60 2,269.20 0.20%
BACK 3,002,874.80

Category Long Description: FIXED INCOME - CORPORATE BONDS

2,700,000.00 026609AM9 AMERICAN HOME PRODS CORP NT CR SEN6.95% 100.25 2,706,662.81 2,706,662.81 000  0.19%
86,567.84
2,793,230.65

10,000,000.00 36962G2M5 GENERAL ELECTRIC CAPITAL CORP FLTG RATE NTS 10010  10,000,000.00 10,009,740.00 974000  0.68%
QUARTERLY FLOATING 04/10/2012 5,876.80
10,015,616.80

20,000,000.00 38146FAG6 GOLDMAN SACHS GROUP INC FRN 09/NOV/2011 10022 20,043,508.33 20,043,740.00 231.67 1.35%
USD1000 6,244.44
QUARTERLY FLOATING 11/09/2011 20,049 984 44

2,850,000.00 428236AZ6 HEWLETT-PACKARD CO FRN 27/MAY/2011 USD1000 100.26 2,857,313.65 2,857,313.65 000  0.19%
QUARTERLY FLOATING 05/27/2011 107.71
2,857,421.36

9,750,000.00 59018YE72 MERRILL LYNCH & CO INC FLTG RATE NTS 99.44 9,736,946.19 9,695,322.00 (41,624.19)  0.66%
05/JUN/2012 12280 25
QUARTERLY FLOATING 06/05/2012 9.707.602.25

5,000,000.00 793695D  FCAR OWNER ZCP 07/JUN/2011 99.91 4,994,863.64 4,995,585.00 721.36 0.34%
MONTHLY 0.000% 06/07/2011 0.00
4,995,585.00

5,000,000.00 794023D  CROWN POINT ZCP 03/MAY/2011 99.93 4,996,708.57 4,996,708.57 000  0.34%
0.00
4,996,708.57
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10,000,000.00 794862D  CHARTA, LLC ZCP 12/MAY/2011 99.95 9,994,658.68 9,994,658.68 000  0.68%
0.00
9,994,658.68
5,000,000.00 88166BAA8 TEVA PHARMACEUTICA FR SR NT 19/DEC/2011 100.29 5,015,969.50 5,014,355.00 (1614.50)  0.34%
USD1000 6,939.75
QUARTERLY FLOATING 12/19/2011 5.021.254.75
5495,000.00 92344SAS9  VERIZON WIRELESS CAPITAL/CELLCO PTN FRN 100.57 5,527,074.52 5,526,294.03 (780.49)  0.37%
QUARTERLY FLOATING 05/20/2011 4,002.42
5,530,296.45
10,000,000.00 92344SAT7  VERIZON WIRELESS CAPITAL/CELLCO PTN 3.75% BDS 10071 10,070,767.22 10,070,767.22 000  0.69%
SEMI-ANN. 3.750% 05/20/2011 104,688.02
10,175,455.24
5,000,000.00 963253D  MARKET ST FNDG ZERO ZCP 12/MAY/2011 99.94 4,997,228.52 4,997,228.52 000  0.34%
0.00
4,997,228.52
14,000,000.00 964623D  FCAR OWNER ZCP 16/AUG/2011 99.81  13,971,907.57 13,973,317.40 1,400.83  0.94%
0.000% 08/16/2011 0.00
13,973,317.40
TOTAL FIXED 104,881,692.88
e 104,795,000.00 104,913,609.20 226,707.23 (31,916.32)  7.10%
BONDS 105,108,400.11

Category Long Description: FIXED INCOME - GOVERNMENT BONDS

25,000,000.00 912828KH2 UNITED STATES TREAS NTS 0.875% 31/MAR/2011 100.05 25,013,034.25 25,013,034.25 0.00 1.70%

SEMI-ANN. 0.875% 03/31/2011 91,346.15

25,104,380.40

FIXED 25,013,034.25
INCOME - 25,000,000.00 25,013,034.25 91,346.15 0.00 1.70%

GOVERNMENT
BONDS 25,104,380.40
Category Long Description: MISCELLANEOUS - CURRENCIES

44,984,714.64 CASH UsbD 1.00 44,984,714.64 44,984,714.64 0.00 3.04%

0.00
44,984,714.64

44,984,714.64

MISCELLANEOUS ~ 44,984,714.64 44,984,714.64 0.00 000  3.04%
= QURRENCIZE 44,984,714.64

Category Long Description: MISCELLANEOUS - OTHER
EXPENSE  INVESTMENT MGT FEE (66,983.46) 0.00 (0.00%)
(66,983.46)
(66,983.46)
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Category Long Description: MISCELLANEOUS - OTHER

0.00

MISCELLANEOUS (66,983.46) (66,983.46) (0.00%)

- OTHER (66,983.46)

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

50,438,027.98  962455N ALLIANCE BANK OF AZ REPO SWEEP 0.324% 100.00 50,438,027.98 50,438,027.98 0.00 3.41%

01/APR/2011 11.640.82

50,449,668.80

TRy SHORT 50,438,027.98
Ié\lVESTI\(/I:ENTSd 50,438,027.98 50,438,027.98 11,640.82 0.00 3.41%

ERTIFICATE OF
DEPOSIT 50,449,668.80

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

5,000,000.00 06945MQ74 BARTON CAPITAL CORP. ZCP 07/MAR/2011 100.00 4,999,799.99 4,999,799.99 0.00 0.34%
0.000% 03/07/2011 0.00
4,999,799.99

10,000,000.00 06945MRS7 BARTON CAPITAL CORP. CORPORATE COMMERCIAL 99.97 9,997,386.03 9,997,386.03 0.00 0.68%
0.000% 04/05/2011 9,997,382:82

10,000,000.00 06945MRB4 BARTON CAPITAL CORP. CORPORATE COMMERCIAL 99.97 9,996,981.92 9,996,981.92 0.00 0.68%
0.000% 04/11/2011 9'996198(1):82

5,000,000.00 06945MRC2 BARTON CAPITAL CORP. CORPORATE COMMERCIAL 99.97 4,998,483.29 4,998,483.53 0.00 0.34%
0.000% 04/12/2011 4,998,483.29

5,000,000.00 06945MS49  BARTON CAPITAL CORP. CORPORATE COMMERCIAL 99.95 4,997,511.13 4,997,51;.33 0.00 0.34%
0.000% 05/04/2011 4,.997,511.13

11,000,000.00  11765KQA8  BRYANT PRK FDG LLC CORPORATE COMMERCIAL 99.99  10,999,367.53 10,999,363.3(3) 0.00 0.74%
0.000% 03/10/2011 10,999.367.53

10,000,000.00  11765KQF7  BRYANT PRK FDG LLC CORPORATE COMMERCIAL 99.99 9,999,072.43 9,999,072.43 0.00 0.68%
0.000% 03/15/2011 9'999’072:32

8.500,000.00  11765KQU4  BRYANT PRK FDG LLC CORPORATE COMMERCIAL 99.98 8,498,533.77 8,498,533.77 0.00 0.57%
0.000% 03/28/2011 8, 498’532:33

10,000,000.00 15963UQBS  CHARIOT FNDG LLC CORPORATE COMMERCIAL 99.99 9,999,361.13 9,999,361.13 0.00 0.68%
0.000% 03/11/2011 9’999’362:22

15,000,000.00 15963UQF6  CHARIOT FNDG LLC CORPORATE COMMERCIAL 99.99  14,998,658.31 14,998,658.31 0.00 1.01%
0.00
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0.000% 03/15/2011 14,998,658.31
10,000,000.00  15963UR40  CHARIOT FNDG LLC CORPORATE COMMERCIAL 99.98 9,997,733.39 9,997,733.39 0.00 0.68%
0.00
0.000% 04/04/2011 9.997 733.39
9,000,000.00 16115WQ83 CHARTA, LLC CORPORATE COMMERCIAL PAPER 99.99 8,999,545.00 8,999,545.00 0.00 0.61%
DISCOUNT 0.00
0.000% 03/08/2011 8.999 545.00
5,000,000.00 16115WQEO CHARTA, LLC CORPORATE COMMERCIAL PAPER 99.99 4,999,512.50 4,999,512.50 0.00 0.34%
DISCOUNT 0.00
10,000,000.00 16115WR74 CHARTA, LLC CORPORATE COMMERCIAL PAPER 99.97 9,997,225.00 9,997,225.00 0.00 0.68%
DISCOUNT 0.00
0.000% 04/07/2011 9,997,225.00
10,000,000.00 17307SQR6  CITIGROUP FDG INC CORPORATE COMMERCIAL 99.98 9,997,517.08 9,997,517.08 0.00 0.68%
PAPER 0.00
0.000% 03/25/2011 9,997,517.08
15,000,000.00  2063C1Q29  CONCORD MIN CPTL CO CORPORATE COMMERCIAL 100.00  14,999,824.60 14,999,824.60 0.00 1.01%
0.00
0.000% 03/02/2011 14.999.824.60
5,000,000.00 2063C1Q78  CONCORD MIN CPTL CO CORPORATE COMMERCIAL 100.00 4,999,750.01 4,999,750.01 0.00 0.34%
0.00
0.000% 03/07/2011 4.999.750.01
15,000,000.00 2284K1Q22 CROWN POINT CAP CO. CORPORATE COMMERCIAL 100.00  14,999,872.23 14,999,872.23 0.00 1.01%
PAPER
0.00
0.000% 03/02/2011 14.999.872.23
20,000,000.00 2284K1R47 CROWN POINT CAP CO ZCP 04/APR/2011 99.97  19,993,557.51 19,993,557.51 0.00 1.35%
0.000% 04/04/2011 0.00
19,993,557 51
5,000,000.00 25153KQ42 DEUTSCHE BK FINL LLC CORPORATE COMMERCIAL 100.00 4,999,887.50 4,999,887.50 0.00 0.34%
PAPER 0.00
0.000% 03/04/2011 4.999 887.50
10,000,000.00 25153KQE0 DEUTSCHE BK FINL LLC CORPORATE COMMERCIAL 99.99 9,999,313.92 9,999,313.92 0.00 0.68%
PAPER 0.00
0.000% 03/14/2011 0.999.313.92
5,000,000.00 25153KQR1 DEUTSCHE BK FINL LLC CORPORATE COMMERCIAL 99.98 4,999,133.29 4,999,133.29 0.00 0.34%
PAPER 0.00
0.000% 03/25/2011 4.999.133.29
5,000,000.00  25153KR17  DEUTSCHE BK FINL LLC CORPORATE COMMERCIAL 99.97 4,998,708.39 4,998,708.39 0.00 0.34%
0.00
0.000% 04/01/2011 4.998.708.39
5,000,000.00 25153KSG3  DEUTSCHE BK FINL LLC CORPORATE COMMERCIAL 99.94 4,997,044.46 4,997,044.46 0.00 0.34%
0.00
0.000% 05/16/2011 4.997.044.46
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10,000,000.00 3024A7Q11  ECAR OWNER TRUST CORPORATE COMMERCIAL 100.00  10,000,000.00 10,000,000.00 0.00 0.68%
0.000% 03/01/2011 10’0001008:88

6,500,000.00 3024A7Q29  FCAR OWNER TRUST CORPORATE COMMERCIAL 100.00 6,499,949.45 6,499,949.45 0.00 0.44%
0.000% 03/02/2011 6, 4991948:22

9.000,000.00  30601WR76  FAIRWAY FINANCE CORP CORPORATE COMMERCIAL 99.97 8,997,502.50 8,997,505.28 0.00 0.61%
0.000% 04/07/2011 8,997,502.50

4,000,000.00  30601WRC5  FAIRWAY FINANCE CORP CORPORATE COMMERCIAL 99.97 3,998,740.00 3,998,748.88 0.00 0.27%
0.000% 04/12/2011 3,998,740.00

5,000,000.00  30601WS59  FAIRWAY FINANCE CORP CORPORATE COMMERCIAL 99.95 4,997,562.50 4,997,565.38 0.00 0.34%
0.000% 05/05/2011 4,.997,562.50

21,269,000.00 30601WSB6 FAIRWAY FINANCE CORP CORPORATE COMMERCIAL 99.95  21,257,491.43 21,257,491.43 0.00 1.44%
0.000% 05/11/2011 21,257, 492:22

10,000,000.00 306038Q22  FALCON ASSET SC CO LLC CORPORATE 100.00 9,999,933.75 9,999,933.;3 0.00 0.68%
0.000% 03/02/2011 9,099,933.75

20,000,000.00 30603BS38 FALCON ASSET SC CO LLC CORPORATE 99.95  19,990,899.97 19,990,899.97 0.00 1.35%
COMMERCIAL PAPER 0.00
0.000% 05/03/2011 19,990,899.97

10,000,000.00 369590R34  GENERAL ELEC CAPT CO CORPORATE COMMERCIAL 99.97 9,997,466.70 9,997,466.70 0.00 0.68%
0.000% 04/18/2011 9,997, 462:38

7.173,000.00 38102KQ13  GOLDEN FUNDING CORP CORPORATE COMMERCIAL 100.00 7,173,000.00 7,173,008.88 0.00 0.48%
0.000% 03/01/2011 7.173.000.00

6,000,000.00 38102KQ39  GOLDEN FUNDING CORP CORPORATE COMMERCIAL 100.00 5,999,900.00 5,999,908.88 0.00 0.41%
0.000% 03/03/2011 5,999,900.00

10,000,000.00  38346MQ49  GOTHAM FDG CORP CORPORATE COMMERCIAL 100.00 9,999,791.67 9,999,793.2(7) 0.00 0.68%
0.000% 03/04/2011 9,099.791.67

10,000,000.00 38346MQN7 - GOTHAM FDG CORP CORPORATE COMMERCIAL 99.98 9,998,425.00 9,998,425.00 0.00 0.68%
0.000% 03/22/2011 9,098, 423:88

15,000,000.00 41068LQF6  HANNOVER FDG CO. LLC CORPORATE COMMERCIAL 99.99  14,998,087.25 14,998,087.25 0.00 1.01%
0.000% 03/15/2011 14’998’083:22

20,000,000.00 41068LRC2 HANNOVER FDG CO. LLC CORPORATE COMMERCIAL 99.95  19,990,666.64 19,990,666.64 0.00 1.35%
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PAPER 0.00

0.000% 04/12/2011 19,990,666.64

20,000000.00 4820P3Q22  JUPITER SECT CO LLC CORPORATE COMMERCIAL 100.00  19,999,872.23 19,999,872.23 0.00 1.35%
0.000% 03/02/2011 19’999’872:22

20,000,000.00 52468KQ20 LEGACY CAPITAL COMPANY CORPORATE 100.00  19,999,833.34 19,999,833.34 0.00 1.35%
COMMERCIAL PAPER 0.00
0.000% 03/02/2011 19,999,833.34

10,000,000.00 52952MQ37 ~ LEXINGTN PKR CAP CO LL CORPORATE COMMERCIAL 100.00 9,999,861.11 9,999,861.11 0.00 0.68%
0.000% 03/03/2011 9’9991862:22

20,000,000.00 52952MR44  LEXINGTN PKR CAP CO LL CORPORATE COMMERCIAL 99.97  19,993,955.62 19,993,953.35 0.00 1.35%
0.000% 04/04/2011 10,993,955.62

20,000,000.00 53127UQLL  LIBERTY FUNDING LLC CORPORATE COMMERCIAL 100.00  20,000,000.00 20,000,008.88 0.00 1.35%
0.000% 03/01/2011 20,000,000.00

12,000,000.00  53127UQGS  LIBERTY FUNDING LLC CORPORATE COMMERCIAL 99.99  11,998,850.03 11,998,858.8(3) 0.00 0.81%
0.000% 03/16/2011 11,998,850.03

10,000,000.00 5705X5Q95  MARKET ST FNDG CORP CORPORATE COMMERCIAL 99.99 9,999,377.80 9,999,377.80 0.00 0.68%
0.000% 03/09/2011 9'999’37(7):28

10,000,000.00 5705X5544  MARKET ST FNDG CORP CORPORATE COMMERCIAL 99.95 9,995,200.00 9,995,200.00 0.00 0.68%
0.000% 05/04/2011 9’995’208:88

4,000,000.00  79540BQE9  SALISBURY REC CO LLC CORPORATE COMMERCIAL 99.99 3,999,624.48 3,999,624.48 0.00 0.27%
0.000% 03/14/2011 3’999’622:22

5,000,000.00  79540BR57  SALISBURY REC CO LLC CORPORATE COMMERCIAL 99.98 4,998,881.93 4,998,881.93 0.00 0.34%
0.000% 04/05/2011 4’9981882:82

11,000,000.00 81782MQ32 7 - ELEVEN ZCP 03/MAR/2011 100.00  10,999,890.00 10,999,890.00 0.00 0.74%
0.000% 03/03/2011 0.00
10,999,890.00

15.750,000.00  82124MS35  SHEFFIELD RECEIVABLE CORPORATE COMMERCIAL 99.95  15742,558.13 15,742,553.3(3) 0.00 1.06%
0.000% 05/03/2011 15.742,558.13

8.500.000.00  85520MQ14  STARBIRD FDG. CORP. CORPORATE COMMERCIAL 100.00 8,500,000.00 8,500,008.88 0.00 0.57%
0.000% 03/01/2011 8,500,000.00

10,000,000.00 ~ 85520MRR6 STARBIRD FDG. CORP. CORPORATE COMMERCIAL 99.96 9,995,722.30 9,995,722.30 0.00 0.68%
0.00
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0.000% 04/25/2011 9,995,722.30
6,775,000.00 86257KTYO  STRAIGHT A FDG SLSTN CORPORATE COMMERCIAL 100.00 6,775,000.00 6,775,008.88 0.00 0.46%
DISCOUNT DTD 02/DEC/2010 DUE 01/MAR/2011 .3% 6,775,000.00
4,000,000.00 86257LL42  STRAIGHT AFDG SLSTN CORPORATE COMMERCIAL 100.00 3,999,948.89 3,999,948.89 0.00 0.27%
0.000% 03/03/2011 3'999’942:28
10,000,000.00 86888NQBL  SURREY FUNDING CORP CORPORATE COMMERCIAL 99.99 9,999,430.59 9,999,430.59 0.00 0.68%
0.000% 03/08/2011 9,099, 438:28
20,000,000.00 86888NQB4  SURREY FUNDING CORP CORPORATE COMMERCIAL 99.99  19,998,500.00 19,998,500.00 0.00 1.35%
0.000% 03/11/2011 19’998’508:88
16,897,000.00 88602UR10 THUNDER BAY FNDNG LLC. CORPORATE 99.98  16,892,998.68 16,892,998.68 0.00 1.14%
COMMERCIAL PAPER 0.00
0.000% 04/01/2011 16,892,998.68
10,000,000.00 88602US43 THUNDER BAY FNDNG LLC. CORPORATE 99.95 9,995,377.73 9,995,377.73 0.00 0.68%
COMMERCIAL PAPER 0.00
0.000% 05/04/2011 9,095377.73
10,000,000.00  92217MRE9  VARIABLE FDG CAP COR CORPORATE COMMERCIAL 99.97 9,996,700.00 9,996,708.88 0.00 0.68%
0.000% 04/14/2011 9,996,700.00
10,308,000.00 92646LRS1  VICTORY RECEIVABLES CORPORATE COMMERCIAL 99.97  10,305,294.15 10,305,294.15 0.00 0.70%
0.000% 04/05/2011 10'305,292:22
24,000,000.00 92646LR85  VICTORY RECEIVABLES CORPORATE COMMERCIAL 99.97  23,993,160.00 23,993,168.88 0.00 1.62%
0.000% 04/08/2011 23.993.160.00
10,000,000.00 96442MQ16  WHITE POINT FDG INC. CORPORATE COMMERCIAL 100.00  10,000,000.00 10,000,000.00 0.00 0.68%
0.000% 03/01/2011 10’000’008:88
17,636,000.00 96442MQMO  WHITE POINT FDG INC. CORPORATE COMMERCIAL 99.98  17,632,264.95 17,632,264.95 0.00 1.19%
0.000% 03/21/2011 17’632’262:82
6,026,000.00 96442MQU2  WHITE POINT FDG INC. CORPORATE COMMERCIAL 99.97 6,024,056.68 6,024,056.68 0.00 0.41%
0.000% 03/28/2011 6,024,052:22
10,000,000.00 97342KQ92  WINDMILL FUNDING COR CORPORATE COMMERCIAL 99.99 9,999,466.68 9,999,466.68 0.00 0.68%
DISCOUNT DTD 11/JAN/2011 DUE 09/MAR/2011 .3% 9,999, 462:22
5,000,000.00  97342KQUS  WINDMILL FUNDING COR CORPORATE COMMERCIAL 99.98 4,999,062.43 4,999,065.33 0.00 0.34%
0.000% 03/28/2011 4,999,062.43
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Accrued Income Base
Market Value + Accrued Income Base

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

SHORT
;rNEVESTMENTS - 719,198,085.02
gg'l:\’/lé\{l?E(RCIAL 719,334,000.00 719,198,085.02 0.00 0.00 48.58%
INTEREST 719,198,085.02
BEARING)

Category Long Description: SHORT TERM INVESTMENTS - DISCOUNTED NOTES

50,000,000.00 313384CM9 FEDL HOME LOAN BK CONS DISC NT MATURES 10000 50,000,000.00 49,999,903.00 (97.00)  3.38%
01/MAR/2011 0.00
0.000% 03/01/2011 49.999.903.00
10,000,000.00 313384DA4 FEDL HOME LOAN BK CONS DISC NT MATURES 99.99 9,999,440.28 9,999,440.28 000  0.68%
14/MAR/2011 0.00
9,999,440.28
25,000,000.00 313396CM3 FED HOME LOAN MTG 0% 01/MAR/2011 NTS 100.00  25,000,000.00 25,000,000.00 0.00 1.69%
0.000% 03/01/2011 0.00
25,000,000.00
Tepy SHORT 84,999,343.28
INVESTMENTS - 85,000,000.00 84,999,440.28 0.00 (97.00)  5.74%
e e 84,999,343.28
NOTE 999,343,

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS

40,000,000.00 912795VD0 UNITED STATES TREAS BILLS ZCP 07/APR/2011 99.98 39,992,289.71 39,992,289.71 0.00 2.70%
0.000% 04/07/2011 0.00
39,992,289.71
e SHORT 39,992,289.71
INVESTMENTS - 40,000,000.00 39,992,289.71 0.00 0.00 2.70%
TREASURY BILLS 39,992,289.71

Category Long Description:
0.00 Net Income Payable 0.00 (338,815.24) 0.00 0.00 (0.02%)
(338,815.24)
(338,815.24)

0.00 Net Income Receivable 0.00 85,520.35 0.00 0.00 0.01%
85,520.35
85,520.35
0.00

0.00 (253,294.89) (253,294.89) 0.00 (0.02%)

(253,294.89)

1,480,397,968.47

0,
13,920.35 (29,744.12)  100.00%

Grand Total 1,480,440,254.13 1,480,107,434.24

D-039-485-624 16-Mar-2011 11:44:25
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Institutional Accounting Detailed Net Asset Valuation

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:

1,480,411,888.82

D-039-485-624 16-Mar-2011 11:44:25
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End of Report
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