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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
Security Description 2 Accrued Income Base
Market Value + Accrued Income Base
Category Long Description: CASH EQUIVALENTS - REPURCHASE AGREEMENTS
43,905,257.69 06099QD99 TRI-PARTY REPO BANK OF AMERICA 0.01% 100.00 43,905,257.69 43,905,257.69 0.00 2.61%
01/JUL/2010 12.20
0.010% 07/01/2010 43.905.269.89
200,000,000.00 15199S743 TRI-PARTY REPO DEUTSCHE BANK 0.14% 100.00 200,000,000.00 200,000,000.00 0.00 11.91%
16/JUL/2010 11.666.67
300,000,000.00 15199S842  TRI-PARTY REPO DEUTSCHE BANK 0.07% 100.00 300,000,000.00 300,000,000.00 0.00 17.86%
06/JUL/2010 4.083.33
0.070% 07/06/2010 300.004.083.33
250,193,822.65 46999W014 TRI-PARTY REPO JP MORGAN 0.30% 100.00 250,193,822.65 250,193,822.65 0.00 14.89%
03/AUG/2010 2.084.95
0.300% 08/03/2010 250.195.907.60
EQUIVA(L:él%?S 794,099,080.34
REPURCHASE 794,099,080.34 794,099,080.34 17,847.15 0.00 47.27%
AGREEMENTS 794,116,927.49
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 16.45
16.45
CASH 0o
EQUIVALENTS - 0.00 0.00 16.45 0.00 0.00%
STIF 16.45
Category Long Description: FIXED INCOME - CORPORATE BONDS
15,000,000.00 25468PCF1 WALT DISNEY CO. FR MTN 16/JUL/2010 USD1000 99.99 14,999,062.58 14,999,062.58 0.00 0.89%
QUARTERLY FLOATING 07/16/2010 11,835.37
15,010,897.95
10,000,000.00 36962G2M5 GENERAL ELECTRIC CAPITAL CORP FLTG RATE 98.47 10,000,000.00 9,847,110.00 (152,890.00) 0.59%
NTS
9,200.00
QUARTERLY FLOATING 04/10/2012 9.856.,310.00
5,000,000.00 36962GY24 GENERAL ELEC CAP CORP MTN BE VR 100.01 4,999,631.92 5,000,470.00 838.08 0.30%
QUARTERLY FLOATING 10/06/2010 4,198.48
5,004,668.48
2,850,000.00 428236AZ6 HEWLETT-PACKARD CO FRN 27/MAY/2011 100.96 2,877,740.34 2,877,294.45 (445.89) 0.17%
USD1000 4.395.23
QUARTERLY FLOATING 05/27/2011 2.881.689.68
9,750,000.00 59018YE72 MERRILL LYNCH & CO INC FLTG RATE NTS 97.12 9,730,079.06 9,469,297.50 (260,781.56) 0.56%
05/JUN/2012 4.990.78
QUARTERLY FLOATING 06/05/2012 9.474.288.28
3,000,000.00 92976WBF2 WELLS FARGO & CO FRN 26/JUL/2010 USD1000 100.00 2,999,937.13 2,999,937.13 0.00 0.18%
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Category Long Description: FIXED INCOME - CORPORATE BONDS

6,715,000.00 94974BEK2 WELLS FARGO & CO FRN SNR MTN 20/AUG/2010 100.03
USD1000

oo FIXED

INCOME -

CORPORATE 52,315,000.00
BONDS

QUARTERLY FLOATING 08/20/2010

Category Long Description: FIXED INCOME - GOVERNMENT BONDS

5,000,000.00
7,800,000.00
3,500,000.00
20,000,000.00
50,000,000.00
50,000,000.00

FIXED

INCOME -
GOVERNMENT 136,300,000.00
BONDS

3128X8D41

31331S4X8

3133XCA78

3133XY4C6

912828DZ0

912828ED8

FEDERAL HOME LN MTG CORP VAR 01/FEB/2011 99.98
QUARTERLY FLOATING 02/01/2011

FED FARM CREDIT FR DEB 01/SEP/2010 USD1000 100.00
MONTHLY FLOATING 09/01/2010

FEDERAL HOME LOAN BANKS 4.57% DEB 100.07
07/3UL/2010

SEMI-ANN. 4.570% 07/07/2010

FEDERAL HOME LOAN BANKS CONS BD FLT 10 100.00
29/0CT/2010

QUARTERLY FLOATING 10/29/2010

US TREAS NTS 03.875% 15/JUL/2010 100.14
US TREAS NTS 04.125% 15/AUG/2010 100.49

SEMI-ANN. 4.125% 08/15/2010

Category Long Description: MISCELLANEOUS - CURRENCIES

516,679.72

MISCELLANEOUS 516,679.72
- CURRENCIES

CASH

uUsSD 1.00

Category Long Description: MISCELLANEOUS - OTHER

2,116.66
3,002,053.79

6,717,040.75 6,717,040.75 0.00 0.40%
5,363.98
6,722,404.73

51,910,212.41
52,323,491.78 42,100.50 (413,279.37) 3.09%
51,952,312.91

4,997,758.63 4,998,845.00 1,086.37 0.30%
1,731.55
5,000,576.55

7,800,250.79 7,800,250.79 0.00 0.46%
1,714.38
7,801,965.17

3,502,495.97 3,502,495.97 0.00 0.21%
77,323.90
3,579,819.87

19,999,397.13 20,000,480.00 1,082.87 1.19%
9,373.39
20,009,853.39

50,071,801.88 50,071,801.88 0.00 3.03%
893,819.06
50,965,620.94

50,245,059.88 50,245,059.88 0.00 3.04%
774,861.88
51,019,921.76

136,618,933.52
136,616,764.28 1,758,824.16 2,169.24 8.24%
138,377,757.68

516,679.72 516,679.72 0.00 0.03%
0.00
516,679.72

516,679.72
516,679.72 0.00 0.00 0.03%
516,679.72
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Quantity Security ID  Security Description Market Price Cost Base Market Value Base Unrealized Gain/Loss Base % of Fund
Security Description 2 Accrued Income Base
Market Value + Accrued Income Base

Category Long Description: MISCELLANEOUS - OTHER
EXPENSE  INVESTMENT MGT FEE (170,108.58) 0.00 (0.01%)
(170,108.58)
(170,108.58)

0.00
MISCELLANEOUS (170,108.58) (170,108.58) (0.01%)
=QUiER (170,108.58)
Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
15,000,000.00 06945MG91 BARTON CAPITAL CORP. CORPORATE 99.99  14,998,815.40 14,998,815.40 000  0.89%
COMMERCIAL PAPER 0.00
0.000% 07/09/2010 14.998 815.40
10,000,000.00 06945MGS9 BARTON CAPITAL CORP. ZCP 02/JUN/2010 99.98 9,997,847.21 9,997,847.21 000  0.60%
0.00
9,997,847.21
15,000,000.00 06945MHA7 BARTON CAPITAL CORP. ZCP 10/AUG/2010 99.95  14,993,166.62 14,993,166.62 000  0.89%
0.000% 08/10/2010 0.00
14,993,166.62
5,000,000.00 11765KGF8 BRYANT PRK FDG LLC CORPORATE 99.99 4,999,338.86 4,999,338.86 000  0.30%
COMMERCIAL PAPER 0.00
0.000% 07/15/2010 4.999 338.86
10,000,000.00 11765KHP5 BRYANT PRK FDG LLC 99.94 9,994,405.59 9,994,405.59 000  059%
0.000% 08/23/2010 0.00
9,994,405.59
25,000,000.00 11765KIJF5 BRYANT PRK FDG LLC 99.90  24,974,666.61 24,974,666.61 0.00 1.49%
0.000% 09/15/2010 0.00
24,974,666.61
20,000,000.00 12619UJG7 CRC FUNDING LLC CORPORATE COMMERCIAL 99.89  19,978,611.14 19,978,611.14 0.00 1.19%
PAPER
0.00
0.000% 09/16/2010 19,978,611.14
10,000,000.00 12619U3H5  CRC FUNDING LLC CORPORATE COMMERCIAL 99.89 9,989,166.67 9,989,166.67 000  059%
0.00
0.000% 09/17/2010 9,989,166.67
15,000,000.00 16115WHQ3 CHARTA, LLC CORPORATE COMMERCIAL PAPER 99.93  14,989,650.07 14,989,650.07 000  0.89%
DISCOUNT 0.00
0.000% 08/24/2010 14.989.650.07
15,000,000.00 16115WJG3 CHARTA, LLC CORPORATE COMMERCIAL PAPER 99.90  14,984,600.00 14,984,600.00 000  0.89%
DISCOUNT 0.00
0.000% 09/16/2010 14.984.600.00
20,000,000.00 17177MHB1 CIESCO, LLC CORPORATE COMMERCIAL PAPER 99.95  19,990,205.61 19,990,205.61 0.00 1.19%
DISCOUNT 0.00
0.000% 08/11/2010 19.990.205.61
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Quantity Security ID  Security Description Market Price Cost Base Market Value Base Unrealized Gain/Loss Base % of Fund
Security Description 2 Accrued Income Base
Market Value + Accrued Income Base

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

10,000,000.00 17307SGE6  CITIGROUP FDG INC ZCP 14/JUL/2010 99.99 9,998,555.52 9,998,555.52 0.00 0.60%
0.000% 07/14/2010 0.00
9,998,555.52

10,000,000.00 17307SHH8  CITIGROUP FDG INC CORPORATE COMMERCIAL 99.94 9,993,863.91 9,993,863.91 0.00 0.59%

PAPER

0.00
0.000% 08/17/2010 0.993 863.91

10,000,000.00 17307SJ78  CITIGROUP FDG INC CORPORATE COMMERCIAL 99.90 9,989,988.86 9,989,988.86 0.00 0.59%
PAPER 0.00
0.000% 09/07/2010 0.989 988.86

20,000,000.00 18885KHG5 CLIPPER RECEIVABLES CO CORPORATE 99.95  19,989,138.83 19,989,138.83 0.00 1.19%
COMMERCIAL PAPER 0.00
0.000% 08/16/2010 19.989.138.83

20,000,000.00 2284K1G64 CROWN POINT CAP CO. CORPORATE 100.00  19,999,027.78 19,999,027.78 0.00 1.19%
COMMERCIAL PAPER 0.00
0.000% 07/06/2010 19,999,027.78

10,000,000.00 2284K1H22 CROWN POINT CAP CO. CORPORATE 99.96 9,996,000.00 9,996,000.00 0.00 0.60%
COMMERCIAL PAPER 0.00
0.000% 08/02/2010 9,996,000.00

5,000,000.00 25153KHD2 DEUTSCHE BK FINL DISC COML PAPER 99.95 4,997,551.36 4,997,551.36 0.00 0.30%
0.000% 08/13/2010 0.00
4,997,551.36

5,000,000.00 25153KJE8 DEUTSCHE BK FINL DISC COML PAPER 99.89 4,994,583.30 4,994,583.30 0.00 0.30%
0.000% 09/14/2010 0.00
4,994,583.30

30,000,000.00 3024A7GF1 FCAR OWNER TRUST CORPORATE 99.98  29,995,100.00 29,995,100.00 0.00 1.79%
COMMERCIAL PAPER 0.00
0.000% 07/15/2010 29.995 100.00

10,000,000.00 38102KG63 GOLDEN FUNDING CORP CORPORATE 100.00 9,999,500.00 9,999,500.00 0.00 0.60%
COMMERCIAL PAPER 0.00
0.000% 07/06/2010 9.999 500.00

18,825,000.00 38362WG70 GOVCO, LLC. CORPORATE COMMERCIAL PAPER 99.99  18,823,933.23 18,823,933.23 0.00 1.12%
DISCOUNT 0.00
0.000% 07/07/2010 18.823.933.23

5,000,000.00 38362WH20 GOVCO, LLC. CORPORATE COMMERCIAL PAPER 99.96 4,998,000.00 4,998,000.00 0.00 0.30%
DISCOUNT 0.00
DTD 05/MAY/2010 DUE 02/AUG/2010 .39% 4.998.000.00

10,000,000.00 38362WHBO GOVCO, LLC. CORPORATE COMMERCIAL PAPER 99.95 9,994,988.78 9,994,988.78 0.00 0.59%
DISCOUNT 0.00
0.000% 08/11/2010 0.994 988.78

25,000,000.00 52952MG61 LEXINGTN PKR CAP CO LL CORPORATE 99.99  24,998,611.13 24,998,611.13 0.00 1.49%
COMMERCIAL PAPER 0.00

0.000% 07/06/2010
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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
Security Description 2 Accrued Income Base
Market Value + Accrued Income Base

Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
24,998,611.13

20,000,000.00 53127UJF8  LIBERTY FUNDING LLC ZCP 15/SEP/2010 99.90  19,980,15554 19,980,155.54 0.00 1.19%
0.000% 09/15/2010 0.00
19,980,155.54
15,000,000.00 53127UJQ4  LIBERTY FUNDING LLC CORPORATE 99.90  14,985,125.00 14,985,125.00 0.00 0.89%
COMMERCIAL PAPER 0.00
0.000% 09/24/2010 14.985.125.00
12,922,000.00 5705X5HH7 MARKET ST FNDG CORP CORPORATE 99.95  12,914,91451 12,914,914.51 0.00 0.77%
COMMERCIAL PAPER 0.00
0.000% 08/17/2010 12,014,914 51
10,000,000.00 5705X5JF9  MARKET ST FNDG CORP 99.90 9,990,077.82 9,990,077.82 0.00 0.59%
0.000% 09/15/2010 0.00
9,990,077.82
10,000,000.00 81782MG66 7 - ELEVEN ZCP 06/JUL/2010 100.00 9,999,638.88 9,999,638.88 0.00 0.60%
0.000% 07/06/2010 0.00
9,999,638.88
20,000,000.00 82124MG87 SHEFFIELD RECEIVABLE CORPORATE 99.99  19,998,755.58 19,998,755.58 0.00 1.19%
COMMERCIAL PAPER 0.00
0.000% 07/08/2010 19,098,755 .58
20,000,000.00 82124MJ92  SHEFFIELD RECEIVABLE CORPORATE 99.90  19,980,944.40 19,980,944.40 0.00 1.19%
COMMERCIAL PAPER 0.00
0.000% 09/09/2010 10.980.944.40
15,000,000.00 86888NG74 SURREY FUNDING CORP CORPORATE 100.00  14,999,336.31 14,999,336.31 0.00 0.89%
COMMERCIAL PAPER 0.00
0.000% 07/07/2010 14,999,336 31
5,000,000.00 86888NGL3 SURREY FUNDING CORP CORPORATE 99.98 4,999,181.96 4,999,181.96 0.00 0.30%
COMMERCIAL PAPER 0.00
0.000% 07/20/2010 4.999 181.96
19,000,000.00 92217MGF8 VARIABLE FDG CAP COR CORPORATE 99.99  18,997,561.69 18,997,561.69 0.00 1.13%
COMMERCIAL PAPER 0.00
0.000% 07/15/2010 18.997 561.69
20,000,000.00 92646LG61 VICTORY RECEIVABLES 99.99  19,998,944.43 19,998,944.43 0.00 1.19%
0.000% 07/06/2010 0.00
19,998,944.43
SHORT
TERM
INVESTMENTS - 515,503,952.60
COMMERCIAL 515,747,000.00 515,503,952.60 0.00 0.00  30.68%
PAPER
INTEREST 515,503,952.60
BEARING)

Category Long Description: SHORT TERM INVESTMENTS - DISCOUNTED NOTES
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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
Security Description 2 Accrued Income Base
Market Value + Accrued Income Base
Category Long Description: SHORT TERM INVESTMENTS - DISCOUNTED NOTES
5,000,000.00 313385ZH2 FEDERAL HOME LOAN BANKS 0% DISC NT 99.99 4,999,675.00 4,999,675.00 0.00 0.30%
14/JUL/2010 0.00
0.000% 07/14/2010 4.999 675.00
25,000,000.00 313397YZ8 FEDERAL HOME LOAN MORTGAGE CORP 0% 100.00 24,999,826.38 24,999,826.38 0.00 1.49%
DISC NTS 0.00
0.000% 07/06/2010 24.999 826.38
TRy SHORT 29,999,501.38
B\:\S/(E:%'IL'JI\’Q‘I_E'_EBS - 30,000,000.00 29,999,501.38 0.00 0.00 1.79%
NOTES 29,999,501.38
Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
100,000,000.00 912795U74  UNITED STATES TREAS BILLS DT 100.00 99,995,976.82 99,995,976.82 0.00 5.95%
0.000% 07/29/2010 0.00
99,995,976.82
50,000,000.00 912795V57  UNITED STATES OF AMER TREAS BILLS 0% TB 99.99 49,994,108.35 49,994,108.35 0.00 2.98%
0.000% 08/12/2010 0.00
49,994,108.35
e SHORT 149,990,085.17
INVESTMENTS - 150,000,000.00 149,990,085.17 0.00 0.00 8.93%
TREASURY BILLS 149,990,085.17
Category Long Description:
0.00 Net Income Payable 0.00 (340,947.89) 0.00 0.00 (0.02%)
(340,947.89)
(340,947.89)
0.00 Net Income Receivable 0.00 49,796.71 0.00 0.00 0.00%
49,796.71
49,796.71
0.00
0.00 (291,151.18) (291,151.18) 0.00 (0.02%)
(291,151.18)
1,678,638,445.14
1,678,588,295.51 1,357,528.50 (411,110.13)  100.00%

Grand Total 1,678,977,760.06

1,679,995,973.64
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