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Detailed Net Asset Valuation LGIP-GOV Pool 7
As of: 31-Aug-2009

Institutional Accounting Detailed Net Asset Valuation

STATE OF ARIZONA - POOL 7 (LGIP FF&C)

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 - MISCELLANEOUS

1,105,881,561.93 892995T50 ARIZONA TREASURY REPO 1.00 1,105,881,561.93 1,105,881,561.93 0.00 41.18%
5,166.66
1,105,886,728.59

1,105,881,561.93

CASH
EQUIVALENTS - 1,105,881,561.93 1,105,881,561.93 5,166.66 0.00 41.18%

Category Long Description: CASH EQUIVALENTS - REPURCHASE AGREEMENTS

500,000,000.00 15199X668 TRI-PARTY REPO DEUTSCHE BANK 100.00  500,000,000.00 500,000,000.00 0.00  18.62%
0.14% 15/SEP/2009 11 666.67

500,011,666.67

500,000,000.00 60699A438 TRI-PARTY REPO MIZUHO SECURITIES 100.00 500,000,000.00 500,000,000.00 0.00 18.62%
0.13% 15/SEP/2009 10,833.33

500,010,833.33
CASH 1,000,000,000.00

EQUIVALENTS -
REPURCHASE 1,000,000,000.00 1,000,000,000.00 22,500.00 0.00 37.23%

AGREEMENTS 1,000,022,500.00

Category Long Description: CASH EQUIVALENTS - STIF

0.00 928989417 JP MORGAN TREASURY PLUS MMF 100.00 0.00 0.00 0.00 0.00%
AGENCY SHARES 163.23

163.23

EQUIVALENTS - 0.00 0.00 163.23 0.00 0.00%
STIF 163.23

Category Long Description: FIXED INCOME - GOVERNMENT BONDS

25,000,000.00 912828HD5 UNITED STATES TREAS NTS 04.000% 10013 25031,686.21 25,031,686.21 000  0.95%
30/SEP/2009 420 765.03
25,452,451.24
1OTAL FIXED 25,031,686.21
o 25,000,000.00 25,031,686.21 420,765.03 0.00  0.95%
BONDS 25,452,451.24

Category Long Description: MISCELLANEOUS - CURRENCIES
(166,728.97) CASH usb 1.00 (166,728.97) (166,728.97) 0.00 (0.01%)
0.00
(166,728.97)
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Quantity Security ID Security Description Market Price Cost Base
Security Description 2

Market Value Base Unrealized Gain/Loss Base % of Fund
Accrued Income Base
Market Value + Accrued Income Base

Category Long Description: MISCELLANEOUS - CURRENCIES

(166,728.97)

MISCELLANEOUS (166,728.97) (166,728.97) 0.00 0.00 (0.01%)
Category Long Description: MISCELLANEOUS - OTHER
EXPENSE  INVESTMENT MGT FEE (261,727.86) 0.00 (0.01%)
(261,727.86)
(261,727.86)
EXPENSE  MANAGEMENT FEES (16,411.80) 0.00 (0.00%)
(16,411.80)
(16,411.80)
0.00
MISCELLANEOUS (278,139.66) (278,139.66) (0.01%)
- OTHER (278,139.66)
Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
40,000,000.00 763487B UNITED STATES TREAS BILLS ZCP 99.95 39,944,985.52 39,980,960.00 35,974.48 1.49%
17/DEC/2009 0.00
39,980,960.00
25,000,000.00 912795N98 UNITED STATES TREAS BILLS DT 100.00 24,999,762.50 24,999,762.50 0.00 0.93%
05/MAR/2009-03/SEP/2009 0.00
24,999,762.50
50,000,000.00 912795P39 UNITED STATES TREAS BILLS DT 100.00 49,997,844.43 49,997,844.43 0.00 1.86%
19/MAR/2009-17/SEP/2009 0.00
49,997,844.43
65,000,000.00 912795P54 UNITED STATES TREAS BILLS DT 99.99 64,994,250.00 64,994,250.00 0.00 2.42%
02/APR/2009-01/0CT/2009 0.00
64,994,250.00
75,000,000.00 912795P70 UNITED STATES TREAS BILLS DT 99.98 74,985,791.74 74,985,791.74 0.00 2.79%
16/APR/2009-15/0CT/2009 0.00
74,985,791.74
30,000,000.00 912795Q20 UNITED STATES TREAS BILLS DT 99.97 29,990,575.00 29,990,575.00 0.00 1.12%
07/MAY/2009-05/NOV/2009 0.00
29,990,575.00
45,000,000.00 912795536 UNITED STATES TREAS BILLS DT 99.99 44,996,597.96 44,996,597.96 0.00 1.68%
25/SEP/2008-24/SEP/2009 0.00
44,996,597.96
50,000,000.00 912795544 UNITED STATES TREAS BILLS DT 99.98 49,987,887.50 49,987,887.50 0.00 1.86%

23/0CT/2008-22/0CT/2009

0.00
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STATE OF ARIZONA - POOL 7 (LGIP FF&C)

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 - TREASURY BILLS
49,987,887.50
50,000,000.00 921268D UNITED STATES TREAS BILLS DT 99.95 49,958,406.25 49,972,800.00 14,393.75 1.86%
02/JUL/2009-31/DEC/2009 0.00
49,972,800.00
45,000,000.00 B3QJGV4 UNITED STATES TREAS BILLS DT 99.94 44,951,645.57 44,971,245.00 19,599.43 1.67%
23/JUL/2009-21/JAN/2010 0.00
44,971,245.00
25,000,000.00 B3XX802 gg;lqED STATES OF AMER TREAS BILLS 99.93 24,972,043.95 24,982,200.00 10,156.05 0.93%
0 0.00
28/JAN/2010 USD1000 24.982.200.00
50,000,000.00 B506626 UNITED STATES TREAS BILLS DT 99.90 49,942,469.94 49,952,450.00 9,980.06 1.86%
12/FEB/2009-11/FEB/2010 0.00
49,952,450.00
5,000,000.00 B66W744  UNITED STATES TREAS BILLS DT 99.95 4,996,009.73 4,997,300.00 1,290.27 0.19%
09/JUL/2009-07/JAN/2010 0.00
4,997,300.00
TERM SHORT 554,809,664.13
INVESTMENTS - 555,000,000.00 554,718,270.09 0.00 91,394.04 20.66%
TREASURY BILLS 554,809,664.13
2,685,556,183.30
Grand Total 2,685,714,832.96 2,685,186,649.60 170,455.26 91,394.04  100.00%

2,685,726,638.56
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