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J.PMorgan _ .
Detailed Net Asset Valuation LGIP-GOV Pool 7
As of: 31-Jan-2010

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

250,000,000.00 89699M662 CGCOPPGBP 1.00  250,000,000.00 250,000,000.00 000  10.22%
2,291.67
250,002,291.67
655,507,266.38 89699M670 BANK OF AMERICA 2/1 .11% 1.00  655,507,266.38 655,507,266.38 0.00  26.80%
6,008.82
655,513,275.20
185,000,000.00 89799W594 CITIGROUP 2/1 .10% 1.00  185,000,000.00 185,000,000.00 0.00 7.56%
1,541.67
185,001,541.67
CASH 1,090,507,266.38
EQUIVALENTS -  1,090,507,266.38 1,090,507,266.38 9,842.16 0.00  44.59%
MISCELLANEOQUS 1,090,517,108.54
Category Long Description: CASH EQUIVALENTS - REPURCHASE AGREEMENTS
300,000,000.00 151995081 TRI PARTY REPO DEUTSCHE BANK 100.00  300,000,000.00 300,000,000.00 000  12.27%
0.10% 12/FEB/2010 5 833.33
300,005,833.33
200,000,000.00 17399E409 TRI-PARTY REPO CITIGROUP 0.11% 10000  200,000,000.00 200,000,000.00 0.00 8.18%
11/FEBI2010 > 444,44
200,002,444.44
CASH 500,000,000.00
B LENTS - 500,000,000.00 500,000,000.00 8,277.77 0.00  20.44%
AGREEMENTS 500,008,277.77
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 012
0.12
CASH 0.00
EQUIVALENTS - 0.00 0.00 0.12 0.00 0.00%
STIF
0.12
Category Long Description: FIXED INCOME - GOVERNMENT BONDS
50,000,000.00 912828DL1 UNITED STATES OF AMER TREAS 100.13 50,062,598.27 50,062,598.27 0.00 2.08%
NOTES 3.5% BDS 808 423 91
15/FEB/2010 USD1000 50.871 022 18
50,000,000.00 912828DR8 US TREAS NTS 04.000% 15/APR/2010 100.77 50,383,360.60 50,383,360.60 0.00 2.08%

SEMI-ANN. 4.000% 04/15/2010

598,901.10
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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: FIXED INCOME - GOVERNMENT BONDS

50,982,261.70

50,000,000.00 912828DU1 US TREAS NTS 03.875% 15/MAY/2010 101.07 50,533,477.95 50,535,150.00 1,672.05 2.08%
SEMI-ANN. 3.875% 05/15/2010 417,472.38
50,952,622.38
10,000,000.00 912828EG1 US TREAS NTS 03.875% 15/SEP/2010 102.26 10,226,356.82 10,226,170.00 (186.82) 0.42%
SEMI-ANN. 3.875% 09/15/2010 148,791.44
10,374,961.44
10,000,000.00 912828HS2 UNITED STATES TREAS NTS 2.0% 100.13 10,013,338.67 10,013,338.67 0.00 0.41%
28/FEB/2010 85.082.87
SEMI-ANN. 2.000% 02/28/2010 10.098.421.54
150,000,000.00 912828JF8 UNITED STATES OF AMER TREAS 101.28  151,902,529.05 151,921,800.00 19,270.95 6.21%
SEMI-ANN. 2.750% 07/31/2010 151.933.195.03
25,000,000.00 912828JJ0 UNITED STATES OF AMER TREAS 101.25 25,315,822.13 25,311,525.00 (4,297.13) 1.05%
NOTES 2.375% NTS 252.589.78
SEMI-ANN. 2.375% 08/31/2010 25 564 114.78
25,000,000.00 912828JP6 UNITED STATES TREAS NTS 1.500% 100.93 25,235,681.81 25,232,425.00 (3,256.81) 1.04%
31/0CT/2010 06.339.78
SEMI-ANN. 1.500% 10/31/2010 25 328.764.78
25,000,000.00 912828JS0 UNITED STATES OF AMER TREAS 100.81 25,204,994.88 25,202,150.00 (2,844.88) 1.03%
SEMI-ANN. 1.250% 11/30/2010 25.256,236.54
INCOMEF|XED 398,888,517.54
GOVERNMENT 395,000,000.00 398,878,160.18 2,473,082.83 10,357.36 16.41%
BONDS 401,361,600.37
Category Long Description: MISCELLANEOUS - CURRENCIES
2,062,501.24 CASH usD 1.00 2,062,501.24 2,062,501.24 0.00 0.08%
0.00
2,062,501.24
2,062,501.24
MISCELLANEOUS 2,062,501.24 2,062,501.24 0.00 0.00 0.08%
- CURRENCIES 2 062.501.24
Category Long Description: MISCELLANEOUS - OTHER
EXPENSE  INVESTMENT MGT FEE (914,254.38) 0.00 (0.04%)

(914,254.38)
(914,254.38)
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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: MISCELLANEOUS - OTHER

EXPENSE MANAGEMENT FEES (16,411.80) 0.00 (0.00%)
(16,411.80)
(16,411.80)
0.00
MISCELLANEOUS (930,666.18) (930,666.18) (0.04%)
~ OISR (930,666.18)
Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
40,000,000.00 766935D UNITED STATES TREAS BILLS ZCP DT 99.96 39,961,016.28 39,984,120.00 23,103.72 1.63%
18/AUG/2009-17/JUN/2010 0.00
39,984,120.00
10,000,000.00 912795585 USA TREASURY BILLS ZCP 04/FEB/2010 100.00 9,999,962.50 9,999,962.50 0.00 0.41%
0.00
9,999,962.50
70,000,000.00 912795T27 UNITED STATES TREAS BILLS DT 99.99 69,996,137.25 69,996,137.25 0.00 2.86%
0.000% 02/11/2010 0.00
69,996,137.25
50,000,000.00 912795T68 UNITED STATES TREAS BILLS DT 99.99 49,997,308.27 49,997,308.27 0.00 2.04%
0.000% 03/11/2010 0.00
49,997,308.27
50,000,000.00 912795T84 UNITED STATES TREAS BILLS DT 99.99 49,996,750.00 49,996,750.00 0.00 2.04%
0.000% 03/25/2010 0.00
49,996,750.00
50,000,000.00 912795UN9 UNITED STATES TREAS BILLS DT 99.98 49,992,276.77 49,992,276.77 0.00 2.04%
0.000% 04/22/2010 0.00
49,992,276.77
33,000,000.00 932554D UNITED STATES ZCP 26/AUG/2010 99.90 32,946,032.60 32,968,452.00 22,419.40 1.35%
0.000% 08/26/2010 0.00
32,968,452.00
50,000,000.00 933635D UNITED STATES ZERO ZCP 20/MAY/2010 99.98 49,985,117.12 49,988,000.00 2,882.88 2.04%
0.00
49,988,000.00
100,000,000.00 933638D UNITED STATES ZERO ZCP 10/JUN/2010 99.96 99,959,068.95 99,963,400.00 4,331.05 4.09%
0.000% 06/10/2010 0.00
99,963,400.00
TOTA SHORT 452,886,406.79
INVESTMENTS - 453,000,000.00 452,833,669.74 0.00 52,737.05 18.52%

TREASURY BILLS

452,886,406.79
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Quantity Security ID Security Description
Security Description 2

Market Price

Cost Base

Market Value Base
Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description:

0.00 Net Income Payable
0.00 Net Income Receivable
0.00

0.00

0.00

(109,482.68)

32,351.45

(77,131.23)

0.00
(109,482.68)
(109,482.68)

0.00
32,351.45
32,351.45

0.00
(77,131.23)
(77,131.23)

0.00 (0.00%)

0.00 0.00%

0.00 (0.00%)

Grand Total 2,440,569,767.62

2,443,273,800.13

2,444,344,691.95
1,483,405.47
2,445,828,097.42

63,094.41 100.00%
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