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J.PMorgan _ .
Detailed Net Asset Valuation LGIP-GOV Pool 7
As of: 30-Sep-2010

Institutional Accounting Detailed Net Asset Valuation

Account: 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
Accrued Income Base
Market Value + Accrued Income Base

Category Long Description: CASH EQUIVALENTS - REPURCHASE AGREEMENTS

85,000,000.00 06099D779 TRI-PARTY REPO BANK OF 100.00 85,000,000.00 85,000,000.00 0.00 4.74%
AMERICA 0.18% 15/0CT/2010 7,650.00
0.180% 10/15/2010 85,007,650.00
150,000,000.00 06099D787 TRI-PARTY REPO BANK OF 100.00 150,000,000.00 150,000,000.00 0.00 8.36%
AMERICA 0.18% 15/0CT/2010 12,000.00
0.180% 10/15/2010 150,012,000.00
170,000,000.00 06099D795 TRI-PARTY REPO BANK OF 100.00 170,000,000.00 170,000,000.00 0.00 9.48%
AMERICA 0.18% 15/0CT/2010 12,750.00
0.180% 10/15/2010 170,012,750.00
94,846,940.44 06099D845 TRI-PARTY REPO BANK OF 100.00 94,846,940.44 94,846,940.44 0.00 5.29%
AMERICA 0.21% 01/0CT/2010 553.27
0.210% 10/01/2010 94,847,493.71
472,121,024.25 60699A891 TRI-PARTY REPO MIZUHO AZ 100.00 472,121,024.25 472,121,024.25 0.00 26.32%
0.10% 01/0CT/2010 1,311.45
0.100% 10/01/2010 472,122,335.70
EQUNACL:éﬁ-'FS 971,967,964.69
REPURCHASE 971,967,964.69 971,967,964.69 34,264.72 0.00 54.20%
AGREEMENTS 972,002,229.41

Category Long Description: CASH EQUIVALENTS - STIF

0.00 928989417 JP MORGAN TREASURY PLUS 100.00 0.00 0.00 0.00 0.00%
MMF AGENCY SHARES 60134
MONTHLY VARIABLE 12/31/2049 601.34
CASH 0.00
EQUIVALENTS - 0.00 0.00 601.34 0.00 0.00%
STIF 601.34

Category Long Description: FIXED INCOME - CORPORATE BONDS

20,000,000.00 36967HAM9 GENERAL ELECTRIC CAPITAL 100.09 20,023,999.47 20,017,840.00 (6,159.47) 1.12%
CORP FRN 11/MAR/2011 3,724.99
QUARTERLY FLOATING 03/11/2011 20.021.564.99

20,000,000.00 481247AD6 JPMORGAN CHASE & CO 2.625% 100.38 20,075,445.11 20,075,445.11 0.00 1.13%
NTS 01/DEC/2010 USD1000 175.000.00
SEMI-ANN. 2.625% 12/01/2010 20.250.445.11

25,000,000.00 786969D UNITED STATES ZERO ZCP 99.84 24,962,348.26 24,960,325.00 (2,023.26) 1.39%
30/JUN/2011 0.00
0.000% 06/30/2011 24,960,325.00
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Quantity Security ID  Security Description Market Price Cost Base Market Value Base Unrealized Gain/Loss Base % of Fund
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Market Value + Accrued Income Base
Category Long Description: FIXED INCOME - CORPORATE BONDS
50,000,000.00 786970D UNITED STATES ZERO ZCP 99.86 49,936,691.97 49,932,200.00 (4,491.97) 2.78%
02/JUN/2011 0.00
MONTHLY 0.000% 06/02/2011 49,932.200.00
50,000,000.00 786972D UNITED STATES ZERO ZCP 99.91 49,957,116.25 49,954,300.00 (2,816.25) 2.79%
07/APR/2011 0.00
0.000% 04/07/2011 49,954,300.00
50,000,000.00 787567D FDIC ALLIANCE BANK OF AZ NOW 100.00 50,000,000.00 50,000,000.00 0.00 2.79%
ACCOUNT 0.25% 3767.12
0.250% 12/31/2010 50.003.767.12
50,000,000.00 947713D UNITED STATES ZCP 06/JAN/2011 99.96 49,978,451.51 49,982,200.00 3,748.49 2.79%
MONTHLY 0.000% 01/06/2011 0.00
49,982,200.00
INCOMEFIXED 264,922,310.11
CORPORATE 265,000,000.00 264,934,052.57 182,492.11 (11,742.46) 14.78%
BONDS 265,104,802.22
Category Long Description: FIXED INCOME - GOVERNMENT BONDS
25,000,000.00 912828EM8 US TREAS NTS 04.500% 100.53 25,132,187.50 25,132,187.50 0.00 1.43%
15/NOV/2010 424.932.07
SEMI-ANN. 4.500% 11/15/2010 25557 119.57
25,000,000.00 912828JP6 UNITED STATES TREAS NTS 100.10 25,025,994.25 25,025,994.25 0.00 1.40%
1.500% 31/0CT/2010 156.929.35
SEMI-ANN. 1.500% 10/31/2010 25182.923.60
50,000,000.00 912828JS0O UNITED STATES OF AMER TREAS 100.16 50,080,554.50 50,080,554.50 0.00 2.80%
BONDS 1.25% TB 210.040.98
SEMI-ANN. 1.250% 11/30/2010 50.290.595.48
25,000,000.00 912828JY7 UNITED STATES OF AMER TREAS 100.23 25,044,759.97 25,057,625.00 12,865.03 1.40%
NOTES 0.875% NTS 36.854.62
SEMI-ANN. 0.875% 01/31/2011 25 094 .479.62
25,000,000.00 912828KE9 UNITED STATES OF AMER TREAS 100.28 25,064,325.61 25,070,300.00 5,974.39 1.40%
NOTES 0.875% TRES 18.732.73
SEMI-ANN. 0.875% 02/28/2011 25089 032.73
25,000,000.00 912828KL3 UNITED STATES TREAS NTS 100.38 25,060,309.07 25,094,725.00 34,415.93 1.40%
0.875% 30/APR/2011 91.542.12
SEMI-ANN. 0.875% 04/30/2011 25 186.267.12
50,000,000.00 912828KU3 UNITED STATES TREAS NTS 100.44 50,208,682.27 50,218,750.00 10,067.73 2.81%

0.875% 31/MAY/2011
SEMI-ANN. 0.875% 05/31/2011

147,418.48
50,366,168.48
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Account: 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
Accrued Income Base
Market Value + Accrued Income Base

Category Long Description: FIXED INCOME - GOVERNMENT BONDS

FIXED
INCOME -
GOVERNMENT
BONDS

225,000,000.00

Category Long Description: MISCELLANEOUS - CURRENCIES

MISCELLANEOUS

- CURRENCIES

2241 CASH UsD 1.00

22.41

Category Long Description: MISCELLANEOUS - OTHER

MISCELLANEOUS

- OTHER

EXPENSE INVESTMENT MGT FEE

Category Long Description: SHORT TERM INVESTMENTS - DISCOUNTED NOTES

SHORT
TERM

INVESTMENTS -

DISCOUNTED
NOTES

50,000,000.00 784888D UNITED STATES ZCP 27/JAN/2011 99.96

0.000% 01/27/2011

50,000,000.00

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS

50,000,000.00 912795UK5 UNITED STATES TREAS BILLS DT 99.97

0.000% 12/16/2010

30,000,000.00 912795W31 UNITED STATES TREAS BILLS DT 99.99

0.000% 10/14/2010

50,000,000.00 912795W72 UNITED STATES TREAS BILLS DT 99.98

225,616,813.17

22.41

22.41

(91,195.10)

(91,195.10)

49,969,851.68

49,969,851.68

49,984,387.17

29,998,405.09

49,991,470.85

225,680,136.25
1,086,450.35
226,766,586.60

22.41
0.00
22.41

22.41
0.00
22.41

0.00
(91,195.10)
(91,195.10)

0.00
(91,195.10)
(91,195.10)

49,978,700.00
0.00
49,978,700.00

49,978,700.00
0.00
49,978,700.00

49,984,387.17
0.00
49,984,387.17

29,998,405.09
0.00
29,998,405.09

49,991,470.85

63,323.08 12.64%

0.00 0.00%
0.00 0.00%
(0.01%)

(0.01%)

8,848.32 2.79%
8,848.32 2.79%
0.00 2.79%
0.00 1.67%
0.00 2.79%
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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: SHORT TERM INVESTMENTS - TREASURY BILLS

0.000% 11/12/2010 0.00
49,991,470.85
50,000,000.00 912795W80 UNITED STATES TREAS BILLS DT 99.98  49,987,820.31 49,987,820.31 0.00 2.79%
0.000% 11/26/2010 0.00
49,987,820.31
50,000,000.00 912795X30  UNITED STATES TREAS BILLS DT 99.97  49,984,250.31 49,984,250.31 0.00 2.79%
0.000% 12/09/2010 0.00
49,984,250.31
50,000,000.00 948055D  UNITED STATES ZERO 99.95  49,970,223.13 49,976,200.00 5,976.87 2.79%
03/FEB/2011 0.00
0.000% 02/03/2011 49.976.200.00
TERM o 279,922,533.73
INVESTMENTS - 280,000,000.00 279,916,556.86 0.00 5976.87  15.61%
TREASURY BILLS 279,922,533.73

Category Long Description:

0.00 Net Income Payable 0.00 (238,284.75) 0.00 0.00 (0.01%)
(238,284.75)
(238,284.75)

0.00 Net Income Receivable 0.00 15,833.34 0.00 0.00 0.00%
15,833.34
15,833.34
0.00

0.00 (222,451.41) (222,451.41) 0.00 (0.01%)

(222,451.41)

1,792,471,667.19
Grand Total 1,791,967,987.10 1,792,091,614.87 990,162.01 66,405.81  100.00%
1,793,461,829.20
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