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JPMorgan . .
Detailed Net Asset Valuation LGIP-GOV Pool 7
As of: 30-Sep-2009

Institutional Accounting Detailed Net Asset Valuation

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

Quantity Security ID  Security Description
Security Description 2

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

Market Price Cost Base

Category Long Description: CASH EQUIVALENTS - MISCELLANEOUS

50,000,000.00 892995750  ARIZONA TREASURY REPO 1.00 50,000,000.00 50,000,000.00 0.00 1.92%
41.67
50,000,041.67
CASH 50,000,000.00
EQUIVALENTS - 50,000,000.00 50,000,000.00 41.67 0.00 1.92%
MISCELLANEOUS 50.000.041.67
Category Long Description: CASH EQUIVALENTS - REPURCHASE AGREEMENTS
500,000,000.00 15199X825 TRI PARTY REPO DEUTSCHE BANK 0.12% 100.00  500,000,000.00 500,000,000.00 0.00 19.22%
500,023,333.33
200,000,000.00 15199X866 TRI PARTY REPO DEUTSCHE BANK 0.12% 100.00  200,000,000.00 200,000,000.00 0.00 7.69%
16/0CT/2009 6.666.67
200,006,666.67
500,000,000.00 15199X890  TRI PARTY REPO DEUTSCHE BANK 0.08% 100.00  500,000,000.00 500,000,000.00 0.00 19.22%
01/0CT/2009 6.666.67
500,006,666.67
250,000,000.00 60699A487  TRI PARTY REPO MIZUHO SECURITIES 100.00  250,000,000.00 250,000,000.00 0.00 9.61%
0.07% 02/0CT/2009 2916.67
250,002,916.67
EQU|VAEQ§¥5 1,450,000,000.00
REPURCHASE 1,450,000,000.00 1,450,000,000.00 39,583.34 0.00 55.75%
AGREEMENTS 1,450,039,583.34
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 86.61
86.61
EQUIVALENTS - 0.00 0.00 86.61 0.00 0.00%
STIF 86.61
Category Long Description: FIXED INCOME - CORPORATE BONDS
50,000,000.00 926225D FDIC-CITIBANK NOW 9/30 ACCOUNT 100.00 50,000,000.00 50,000,000.00 0.00 1.92%
0.40% 15/DEC/2009 555.56
50,000,555.56
INCOMEFIXED 50,000,000.00
CORPORATE 50,000,000.00 50,000,000.00 555.56 0.00 1.92%
BONDS 50,000,555.56
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Detailed Net Asset Valuation

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

Quantity Security ID  Security Description Market Price
Security Description 2

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

Category Long Description: FIXED INCOME - GOVERNMENT BONDS

50,000,000.00 912828DL1 UNITED STATES OF AMER TREAS NOTES 101.23
3.5% BDS

15/FEB/2010 USD1000

50,000,000.00 912828HL7 UNITED STATES OF AMER TREAS NOTES 100.76
3.25% TB

31/DEC/2009 USD1000

10,000,000.00 912828HS2 UNITED STATES TREAS NTS 2.0% 100.75
28/FEB/2010

SEMI-ANN. 2.000% 02/28/2010

0.00 CONVBOND CONVERSION BOND 0.00
ANNUAL 0.000% 12/31/2000

FIXED

INCOME -
GOVERNMENT 110,000,000.00

BONDS

Category Long Description: MISCELLANEOUS - CURRENCIES
8,831.26 CASH usD 1.00

MISCELLANEOUS 8,831.26
- CURRENCIES

Category Long Description: MISCELLANEOUS - OTHER
EXPENSE  INVESTMENT MGT FEE

EXPENSE MANAGEMENT FEES

MISCELLANEOUS
- OTHER

Category Long Description: SHORT TERM INVESTMENTS - MISCELLANEOUS

50,612,568.79 50,617,200.00
223,505.43
50,840,705.43

50,389,579.41 50,378,900.00
410,665.76
50,789,565.76

10,074,103.78 10,074,610.00
17,127.07
10,091,737.07

0.00 0.00
0.08
0.08

111,070,710.00

111,076,251.98 651,298.34
111,722,008.34

8,831.26 8,831.26
0.00
8,831.26

8,831.26
8,831.26 0.00
8,831.26

(390,799.27) 0.00
(390,799.27)
(390,799.27)

(16,411.80) 0.00
(16,411.80)

(16,411.80)

0.00
(407,211.07) (407,211.07)

(407,211.07)

4,631.21 1.95%

(10,679.41) 1.95%

506.22 0.39%

0.00 0.00%

(5,541.98) 4.30%

0.00 0.00%

0.00 0.00%
(0.02%)
(0.00%)
(0.02%)
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JPMorgan . .
Detailed Net Asset Valuation LGIP-GOV Pool 7
As of: 30-Sep-2009

Institutional Accounting Detailed Net Asset Valuation

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

Quantity Security ID  Security Description
Security Description 2

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

Market Price Cost Base

Category Long Description: SHORT TERM INVESTMENTS - MISCELLANEOUS

150,000,000.00 925256D FDIC-CITIBANK NOW 9/25 ACCOUNT 100.00 150,000,000.00 150,000,000.00 0.00 5.77%
0.40% 15/DEC/2009 10,000.00
150,010,000.00
150,000,000.00 925258D FDIC-CITIBANK NOW 9/21 ACCOUNT 100.00 150,000,000.00 150,000,000.00 0.00 5.77%
0.40% 15/DEC/2009 16.666.67
150,016,666.67
el SHORT 300,000,000.00
INVESTMENTS - 300,000,000.00 300,000,000.00 26,666.67 0.00 11.54%
MISCELLANEOUS 300,026,666.67
Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
65,000,000.00 912795P54  UNITED STATES TREAS BILLS DT 100.00 65,000,000.00 65,000,000.00 0.00 2.50%
02/APR/2009-01/0CT/2009 0.00
65,000,000.00
115,000,000.00 912795P70  UNITED STATES TREAS BILLS DT 100.00 114,994,545.83 114,994,545.83 0.00 4.42%
16/APR/2009-15/0CT/2009 0.00
114,994,545.83
45,000,000.00 912795P96 BJJ)H%D STATES OF AMER TREAS BILLS 100.00 44,998,075.00 44,998,075.00 0.00 1.73%
° 0.00
29/0CT/2009 USD1000 44.998.075.00
30,000,000.00 912795Q20 UNITED STATES TREAS BILLS DT 99.98 29,994,925.00 29,994,925.00 0.00 1.15%
07/MAY/2009-05/NOV/2009 0.00
29,994,925.00
15,000,000.00 912795Q38 UNITED STATES TREAS BILLS DT 99.99 14,998,250.07 14,998,250.07 0.00 0.58%
14/MAY/2009-12/NOV/2009 0.00
14,998,250.07
50,000,000.00 912795R52 UNITED STATES TREAS BILLS DT 99.98 49,990,666.67 49,990,666.67 0.00 1.92%
25/JUN/2009-24/DEC/2009 0.00
49,990,666.67
80,000,000.00 912795544  UNITED STATES TREAS BILLS DT 99.99 79,992,999.97 79,992,999.97 0.00 3.08%
23/0CT/2008-22/0CT/2009 0.00
79,992,999.97
25,000,000.00 912795S51  UNITED STATES TREAS BILLS DT 99.99 24,998,298.61 24,998,298.61 0.00 0.96%
20/NOV/2008-19/NOV/2009 0.00
24,998,298.61
40,000,000.00 912795569 UNITED STATES TREAS BILLS ZCP 99.90 39,960,849.94 39,960,849.94 0.00 1.54%
17/DEC/2009 0.00
0.000% 12/17/2009 39.960.849.94
50,000,000.00 921268D UNITED STATES TREAS BILLS DT 99.97 49,968,718.75 49,984,850.00 16,131.25 1.92%
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JPMorgan . .
Detailed Net Asset Valuation LGIP-GOV Pool 7
As of: 30-Sep-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: SHORT TERM INVESTMENTS - TREASURY BILLS

02/JUL/2009-31/DEC/2009 0.00
49,984,850.00
45,000,000.00 B3QJGV4  UNITED STATES TREAS BILLS DT 99.97 44,961,861.20 44,985,735.00 23,873.80 1.73%
23/JUL/2009-21/JAN/2010 0.00
44,985,735.00
25,000,000.00 B3XX802 gy%o STATES OF AMER TREAS BILLS 99.97 24,977,672.62 24,991,575.00 13,902.38 0.96%
0 0.00
28/JAN/2010 USD1000 24,991,575.00
50,000,000.00 B506626 UNITED STATES TREAS BILLS DT 99.95 49,953,058.31 49,977,450.00 24,391.69 1.92%
12/FEB/2009-11/FEB/2010 0.00
49,977,450.00
5,000,000.00 B66W744  UNITED STATES TREAS BILLS DT 99.98 4,996,944.85 4,998,750.00 1,805.15 0.19%
09/JUL/2009-07/JAN/2010 0.00
4,998,750.00
TERM SHORT 639,866,971.09
INVESTMENTS - 640,000,000.00 639,786,866.82 0.00 80,104.27 24.60%
TREASURY BILLS 639,866,971.09

Category Long Description:
0.00 Net Income Payable 0.00 (267,566.29) 0.00 0.00 (0.01%)
(267,566.29)
(267,566.29)

0.00 Net Income Receivable 0.00 13,048.81 0.00 0.00 0.00%
13,048.81
13,048.81
0.00

0.00 (254,517.48) (254,517.48) 0.00 (0.01%)

(254,517.48)

2,600,946,512.35
Grand Total 2,600,008,831.26 2,600,210,221.51 56,503.64 74,562.29  100.00%
2,601,003,015.99
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