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Detailed Net Asset Valuation LGIP-GOV Pool 7
As of: 30-Nov-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

10,517,489.33 892995T50 ARIZONA TREASURY REPO 100 10,517,489.33 10,517,489.33 0.00 0.40%
43.82
10,517,533.15
CASH 10,517,489.33
EQUIVALENTS - 10,517,489.33 10,517,489.33 43.82 0.00 0.40%
MISCELLANEOUS 10517 533.15

Category Long Description: CASH EQUIVALENTS - REPURCHASE AGREEMENTS

1,134,110,357.60 07299L595 TRI-PARTY REPO CITIGROUP GLOBAL 100.00  1,134,110,357.60 1,134,110,357.60 0.00  43.43%
MARKETS 0.08% 17,641.72
01/DEC/2009 1,134,127,999.32
500,000,000.00 15199F253 TRI-PARTY REPO DEUTSCHE BANK 100.00  500,000,000.00 500,000,000.00 000  19.15%
0.07% 04/JAN/2010 14.583.33
500,014,583.33
EQUIVALENTS 1,634,110,357.60
REPURGHASE ~ 1.634,110,357.60 1,634,110,357.60 32,225.05 000  62.57%
AGREEMENTS 1,634,142,582.65

Category Long Description: FIXED INCOME - CORPORATE BONDS

350,000,000.00 929274D  FDIC-CITIBANK NOW ACCOUNT 0.20% 100.00  350,000,000.00 350,000,000.00 0.00 13.40%
15/DEC/2010
58,333.33
350,058,333.33
|NC0MEF|XED 350,000,000.00
CORPORATE 350,000,000.00 350,000,000.00 58,333.33 0.00 13.40%
BONDS 350,058,333.33

Category Long Description: FIXED INCOME - GOVERNMENT BONDS

50,000,000.00 912828DL1 UNITED STATES OF AMER TREAS 100.68  50,339,819.18 50,339,819.18 0.00 1.95%
NOTES 3.5% BDS 513.586.96

50,000,000.00 912828DR8 US TREAS NTS 04.000% 15/APR/2010 10143 50,708,954.53 50,712,900.00 3,945.47 1.95%
SEMI-ANN. 4.000% 04/15/2010 258,241.76
50,971,141.76

50,000,000.00 912828HL7 UNITED STATES OF AMER TREAS 100.26  50,128,432.85 50,128,432.85 0.00 1.95%
NOTES 3.25% TB 680.027 17

10,000,000.00 912828HS2 UNITED STATES TREAS NTS 2.0% 100.44  10,043,968.23 10,043,968.23 0.00 0.39%

SEMI-ANN. 2.000% 02/28/2010
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Detailed Net Asset Valuation

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

Quantity Security ID Security Description
Security Description 2

Market Price Cost Base

Accrued Income Base
Market Value + Accrued Income Base

Market Value Base Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - GOVERNMENT BONDS

INCOMEFIXED
GOVERNMENT 160,000,000.00
BONDS

Category Long Description: MISCELLANEOUS - CURRENCIES
8,073.57 CASH usD

10,094,796.96

161,225,120.26
161,221,174.79 1,502,684.62
162,727,804.88

1.00 8,073.57 8,073.57

MISCELLANEOUS
- CURRENCIES

8,073.57

Category Long Description: MISCELLANEOUS - OTHER

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS

MISCELLANEOUS
THER

EXPENSE

EXPENSE

INVESTMENT MGT FEE

MANAGEMENT FEES

40,000,000.00 766935D UNITED STATES TREAS BILLS ZCP DT
18/AUG/2009-17/JUN/2010

50,000,000.00 912795R37 UNITED STATES TREAS BILLS DT
0.000% 12/10/2009

70,000,000.00 912795R52 UNITED STATES TREAS BILLS DT
25/JUN/2009-24/DEC/2009

65,000,000.00 912795R60 UNITED STATES TREAS BILLS DT
02/JUL/2009-31/DEC/2009

40,000,000.00 912795R78 UNITED STATES TREAS BILLS DT

99.91

100.00

100.00

99.98

99.99

8,073.57

(650,320.65)

(16,411.80)

(666,732.45)

39,943,244.29

49,999,548.70

69,996,658.57

64,988,750.00

39,996,372.70

0.00
8,073.57

8,073.57
0.00
8,073.57

0.00
(650,320.65)
(650,320.65)

0.00
(16,411.80)
(16,411.80)

0.00
(666,732.45)
(666,732.45)

39,964,360.00
0.00
39,964,360.00

49,999,548.70
0.00
49,999,548.70
69,996,658.57
0.00
69,996,658.57
64,988,750.00
0.00
64,988,750.00

39,996,372.70

3,945.47 6.23%
0.00 0.00%
0.00 0.00%

(0.02%)

(0.00%)

(0.03%)

21,115.71 1.53%
0.00 1.91%

0.00 2.68%

0.00 2.49%

0.00 1.53%
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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

09/JUL/2009-07/JAN/2010 0.00
39,996,372.70
45,000,000.00 912795R94 UNITED STATES TREAS BILLS DT 99.96 44,982,826.13 44,982,826.13 0.00 1.72%
0.000% 01/21/2010 0.00
44,982,826.13
40,000,000.00 912795569 UNITED STATES TREAS BILLS ZCP 99.98 39,991,864.88 39,991,864.88 0.00 1.53%
17/DEC/2009 0.00
0.000% 12/17/2009 39991 864.88
25,000,000.00 912795577 BJ(DM%D STATES OF AMER TREAS BILLS 99.96 24,989,117.75 24,989,117.75 0.00 0.96%
0 0.00
28/JAN/2010 USD1000 24989 117.75
10,000,000.00 912795S85 USA TREASURY BILLS ZCP 04/FEB/2010 99.99 9,999,187.50 9,999,187.50 0.00 0.38%
0.00
9,999,187.50
70,000,000.00 912795T27 UNITED STATES TREAS BILLS DT 99.96 69,972,187.99 69,972,187.99 0.00 2.68%
0.000% 02/11/2010 0.00
69,972,187.99
TERM SHORT 454,880,874.22
INVESTMENTS - 455,000,000.00 454,859,758.51 0.00 21,115.71 17.42%
TREASURY BILLS 454,880,874.22

Category Long Description:

0.00 Net Income Payable 0.00 (326,039.32) 0.00 0.00 (0.01%)
(326,039.32)
(326,039.32)

0.00 Net Income Receivable 0.00 334,176.28 0.00 0.00 0.01%
334,176.28
334,176.28

0.00
0.00 8,136.96 8,136.96 0.00 0.00%
8,136.96

2,610,741,914.98
Grand Total 2,609,635,920.50 2,610,058,258.31 934,691.33 25,061.18 100.00%
2,611,676,606.31
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