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J.PMorgan _ .
Detailed Net Asset Valuation LGIP-GOV Pool 7
As of: 30-Dec-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
200,000,000.00 051997288 TRI-PARTY REPO DEUTSCHE 100.00 200,000,000.00 200,000,000.00 0.00 10.13%
BANK 0.21% 14/JAN/2011 86.333.33
0.210% 01/14/2011 200.086.333.33
350,000,000.00 07299U355 TRI-PARTY REPO CITIGROUP 100.00 350,000,000.00 350,000,000.00 0.00 17.73%
0.19% 10/JAN/2011 31.402.78
0.190% 01/10/2011 350.031.402.78
200,000,000.00 606991662 TRI-PARTY REPO MIZUHO 100.00 200,000,000.00 200,000,000.00 0.00 10.13%
SECURITIES 0.20% 14/JAN/2011 72222 22
0.200% 01/14/2011 200,072,222.22
250,000,000.00 606991712  TRI-PARTY REPO MIZUHO 100.00 250,000,000.00 250,000,000.00 0.00 12.67%
SECURITIES 0.20% 13/JAN/2011 80 555.56
0.200% 01/13/2011 250,080,555.56
140,000,000.00 606991860  TRI-PARTY REPO MIZUHO 100.00 140,000,000.00 140,000,000.00 0.00 7.09%
SECURITIES 0.10% 03/JAN/2011 777.78
0.100% 01/03/2011 140.000.777.78
160,000,000.00 85299W357 TRI-PARTY REPO SOUTH STREET 100.00 160,000,000.00 160,000,000.00 0.00 8.10%
0.05% 03/JAN/2011 22222
0.050% 01/03/2011 160.000.222.22
118,903,856.15 85299W365 TRI-PARTY REPO SOUTH STREET 100.00 118,903,856.15 118,903,856.15 0.00 6.02%
0.16% 03/JAN/2011 528.46
0.160% 01/03/2011 118.904.384.61
EQUIVA(L:éﬁ‘IHS 1,418,903,856.15
REPURCHASE 1,418,903,856.15 1,418,903,856.15 272,042.35 0.00 71.88%
AGREEMENTS 1,419,175,898.50
Category Long Description: FIXED INCOME - CORPORATE BONDS
20,000,000.00 36967HAM9 GENERAL ELECTRIC CAPITAL 100.05 20,010,434.55 20,010,434.55 0.00 1.01%
CORP FRN 11/MAR/2011 3.821.90
QUARTERLY FLOATING 03/11/2011 20.014.256.45
25,000,000.00 786969D UNITED STATES ZERO ZCP 99.90 24,974,945.08 24,976,125.00 1,179.92 1.27%
30/JUN/2011 0.00
0.000% 06/30/2011 24.976.125.00
50,000,000.00 786970D UNITED STATES ZERO ZCP 99.94 49,960,302.83 49,967,700.00 7,397.17 2.53%
02/JUN/2011 0.00
MONTHLY 0.000% 06/02/2011 49.967.700.00
50,000,000.00 786972D UNITED STATES ZERO ZCP 99.97 49,977,873.81 49,983,850.00 5,976.19 2.53%
07/APR/2011 0.00

0.000% 04/07/2011
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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: FIXED INCOME - CORPORATE BONDS

CORPORATE

BONDS

145,000,000.00

Category Long Description: FIXED INCOME - GOVERNMENT BONDS

25,000,000.00 912828JY7

25,000,000.00 912828KE9

25,000,000.00 912828KL3

50,000,000.00 912828KU3

FIXED

INCOME -
B

GOVERNMENT
ONDS

125,000,000.00

UNITED STATES OF AMER TREAS
NOTES 0.875% NTS

SEMI-ANN. 0.875% 01/31/2011

UNITED STATES OF AMER TREAS
NOTES 0.875% TRES

SEMI-ANN. 0.875% 02/28/2011

UNITED STATES TREAS NTS
0.875% 30/APR/2011

SEMI-ANN. 0.875% 04/30/2011

UNITED STATES TREAS NTS
0.875% 31/MAY/2011

SEMI-ANN. 0.875% 05/31/2011

Category Long Description: MISCELLANEOUS - CURRENCIES

(11.16) CASH

MISCELLANEOUS (11.16)
- CURRENCIES

UsD

Category Long Description: MISCELLANEOUS - OTHER

EXPENSE

MISCELLANEOUS

- OTHER

INVESTMENT MGT FEE

100.05

100.10

100.23

100.29

1.00

144,923,556.27

25,011,373.43

25,025,301.26

25,034,299.00

50,130,211.08

125,201,184.77

(11.16)

(11.16)

(99,702.40)

(99,702.40)

49,983,850.00

144,938,109.55
3,821.90
144,941,931.45

25,011,373.43
90,947.69
25,102,321.12

25,025,301.26
73,722.38
25,099,023.64

25,057,625.00
36,861.19
25,094,486.19

50,146,500.00
37,465.47
50,183,965.47

125,240,799.69
238,996.73
125,479,796.42

(11.16)
0.00
(11.16)

(11.16)
0.00
(11.16)

0.00
(99,702.40)
(99,702.40)

0.00
(99,702.40)
(99,702.40)

14,553.28 7.34%
0.00 1.27%
0.00 1.27%
23,326.00 1.27%
16,288.92 2.54%
39,614.92 6.36%

0.00 (0.00%)

0.00 (0.00%)

(0.01%)

(0.01%)
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Acc

ount: 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: MISCELLANEOUS - OTHER
Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT
12,500,000.00 959464N FDIC ALLIANCE BANK OF ARIZONA 100.00 12,500,000.00 12,500,000.00 0.00 0.63%
CDARS 0.22% 602.74
12,500,602.74
12,500,000.00 959466N FDIC ALLIANCE BANK OF ARIZONA 100.00 12,500,000.00 12,500,000.00 0.00 0.63%
CDARS 0.44% 1 205.48
12,501,205.48
12,500,000.00 959467N FDIC ALLIANCE BANK OF ARIZONA 100.00 12,500,000.00 12,500,000.00 0.00 0.63%
CDARS 3/11 0.33% 904.11
12,500,904.11
12,500,000.00 959468N FDIC ALLIANCE BANK OF ARIZONA 100.00 12,500,000.00 12,500,000.00 0.00 0.63%
CDARS 12/11 0.66% 1.808.22
12,501,808.22
23,567.12 959472N FDIC ALLIANCE BANK OF AZ NOW 100.00 23,567.12 23,567.12 0.00 0.00%
ACCOUNT 0.20% 1.03
23,568.15
UL SIS 50,023,567.12
I(I:\IE/RETSI'FI'I\(/I:I?}II_ESOF 50,023,567.12 50,023,567.12 4,521.58 0.00 2.53%
DEPOSIT 50,028,088.70
Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
95,000,000.00 912795X71 UNITED STATES TREAS BILLS DT 100.00 94,997,758.13 94,997,758.13 0.00 4.81%
0.000% 01/06/2011 0.00
94,997,758.13
30,000,000.00 912795X89 UNITED STATES TREAS BILLS DT 99.99 29,998,466.70 29,998,466.70 0.00 1.52%
0.000% 01/20/2011 0.00
29,998,466.70
50,000,000.00 912795X97 UNITED STATES TREAS BILLS DT 99.99 49,993,220.57 49,993,220.57 0.00 2.53%
0.000% 01/27/2011 0.00
49,993,220.57
60,000,000.00 912795Y21 UNITED STATES TREAS BILLS DT 99.98 59,990,655.92 59,990,655.92 0.00 3.04%
0.000% 02/03/2011 0.00

ERM
INVESTMENTS -

SHORT
235,000,000.00

TREASURY BILLS

234,980,101.32

59,990,655.92

234,980,101.32
0.00
234,980,101.32

0.00 11.90%
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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: SHORT TERM INVESTMENTS - TREASURY BILLS

Category Long Description:

0.00 Net Capital Payable 0.00  (140,000,000.00) (140,000,000.00) 0.00 (7.09%)
0.00
(140,000,000.00)

0.00 Net Capital Receivable 0.00 140,000,000.00 140,000,000.00 0.00 7.09%
0.00
140,000,000.00

0.00 Net Income Payable 0.00 (218,893.01) 0.00 0.00 (0.01%)
(218,893.01)
(218,893.01)

0.00 Net Income Receivable 0.00 3,533.22 0.00 0.00 0.00%
3,633.22
3,633.22

0.00
0.00 (215,359.79) (215,359.79) 0.00 (0.01%)
(215,359.79)

1,974,086,422.67
Grand Total 1,973,927,412.11 1,973,717,192.28 204,320.37 54,168.20 100.00%
1,974,290,743.04
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