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Detailed Net Asset Valuation LGIP-GOV Pool 7

As of: 31-Mar-2010

Detailed Net Asset Valuation

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

Quantity Security ID Security Description

Security Description 2

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
719,032,068.26 06099QC66 TRI-PARTY REPO BANK OF

275,000,000.00

110,000,000.00

CASH

EQUIVALENTS - 4 104 032,068.26

REPURCHASE
AGREEMENTS

AMERICA 0.02% 01/APR/2010
0.020% 04/01/2010

TRI-PARTY REPO DEUTSCHE
BANK 0.12% 08/APR/2010

0.120% 04/08/2010

TRI-PARTY REPO DEUTSCHE
BANK 0.12% 05/APR/2010

0.120% 04/05/2010

Category Long Description: CASH EQUIVALENTS - STIF

CASH
EQUIVALENTS -
STIF

JP MORGAN TREASURY
PLUS MMF AGENCY SHARES

Category Long Description: FIXED INCOME - CORPORATE BONDS

32,500,000.00

17314AAA0 CITIGROUP FUNDING FR GTD

MTN 30/JUL/2010 USD

20,000,000.00 481247AD6 JPMORGAN CHASE & CO

FIXED
INCOME -

T 52,500,000.00

BONDS

2.625% NTS 01/DEC/2010
uUSD1000

SEMI-ANN. 2.625% 12/01/2010

Category Long Description: FIXED INCOME - GOVERNMENT BONDS

50,000,000.00 9128276J6

UNITED STATES TREAS NTS
05.75% 15/AUG/2010

100.00 719,032,068.26 719,032,068.26 0.00 33.72%
399.46
719,032,467.72

100.00 275,000,000.00 275,000,000.00 0.00 12.89%
5,500.00
275,005,500.00

100.00 110,000,000.00 110,000,000.00 0.00 5.16%
3,666.67
110,003,666.67

1,104,032,068.26
1,104,032,068.26 9,566.13 0.00 51.77%
1,104,041,634.39

100.00 0.01 0.01 0.00 0.00%
0.00
0.01

0.01
0.01 0.00 0.00 0.00%
0.01

100.05 32,519,566.15 32,514,820.00 (4,746.15) 1.53%
19,520.31
32,534,340.31

101.45 20,301,780.42 20,289,240.00 (12,540.42) 0.96%
173,541.67
20,462,781.67

52,804,060.00
52,821,346.57 193,061.98 (17,286.57) 2.49%
52,997,121.98

102.07 51,048,184.94 51,037,100.00 (11,084.94) 2.41%
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Account: STATE OF ARIZONA - POOL 7 (LGIP FF&C)

Quantity Security ID Security Description
Security Description 2

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

Market Value + Accrued Income Base

Cost Base

Category Long Description: FIXED INCOME - GOVERNMENT BONDS

SEMI-ANN. 5.750% 08/15/2010

357,389.50
51,394,489.50

50,000,000.00 912828DR8 US TREAS NTS 04.000% 100.15 50,073,521.21 50,073,521.21 0.00 2.39%
15/APR/2010 923,076.92
SEMI-ANN. 4.000% 04/15/2010 50,996,598.13

50,000,000.00 912828DU1 US TREAS NTS 03.875% 100.46 50,227,893.38 50,227,893.38 0.00 2.39%
15/MAY/2010 733,252.76
SEMI-ANN. 3.875% 05/15/2010 50961.146.14

50,000,000.00 912828DZ0 US TREAS NTS 03.875% 101.08 50,547,366.70 50,539,050.00 (8,316.70) 2.39%
15/JUL/2010 406,767.96
SEMI-ANN. 3.875% 07/15/2010 50,945,817.96

10,000,000.00 912828EG1 US TREAS NTS 03.875% 101.64 10,167,263.60 10,164,060.00 (3,203.60) 0.48%
15/SEP/2010 17,900.82
SEMI-ANN. 3.875% 09/15/2010 10,181,960.82

150,000,000.00 912828JF8 UNITED STATES OF AMER 100.85 151,278,922.20 151,277,400.00 (1,522.20) 7.13%
TREAS BONDS 2.75% BDS 683,701.66
SEMI-ANN. 2.750% 07/31/2010 151,961,101.66

25,000,000.00 912828JJ0 UNITED STATES OF AMER 100.89 25,227,511.52 25,221,675.00 (5,836.52) 1.19%
TREAS NOTES 2.375% NTS 51,630.43
SEMI-ANN. 2.375% 08/31/2010 25,273,305.43

25,000,000.00 912828JL5 UNITED STATES TREAS NTS 100.86 25,222,975.93 25,215,825.00 (7,150.93) 1.18%
02.000% 30/SEP/2010 1,366.12
SEMI-ANN. 2.000% 09/30/2010 25,217,191.12

25,000,000.00 912828JP6 UNITED STATES TREAS NTS 100.70 25,184,559.49 25,173,825.00 (10,734.49) 1.19%
1.500% 31/0CT/2010 157,458.56
SEMI-ANN. 1.500% 10/31/2010 25,331,283.56

50,000,000.00 912828JSO0 UNITED STATES OF AMER 100.61 50,326,245.72 50,306,650.00 (19,595.72) 2.37%
TREAS BONDS 1.25% TB 209,478.02
SEMI-ANN. 1.250% 11/30/2010 50,516,128.02

25,000,000.00 912828JY7 UNITED STATES OF AMER 100.41 25,111,899.92 25,101,550.00 (10,349.92) 1.18%

TREAS NOTES 0.875% NTS
SEMI-ANN. 0.875% 01/31/2011

36,256.91
25,137,806.91
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STATE OF ARIZONA - POOL 7 (LGIP FF&C)

Quantity Security ID Security Description
Security Description 2

Account:

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

25,000,000.00 912828KL3 UNITED STATES TREAS NTS 100.41
0.875% 30/APR/2011

SEMI-ANN. 0.875% 04/30/2011

25,112,614.51 25,102,550.00

91,850.83

(10,064.51) 1.18%

25,194,400.83

INCOMEFIXED 539,441,099.59
GOVERNMENT 535,000,000.00 539,528,959.12 3,670,130.49 (87,859.53)  25.47%
BONDS 543,111,230.08
Category Long Description: MISCELLANEOUS - CURRENCIES
75,000,026.80 CASH usD 1.00 75,000,026.80 75,000,026.80 0.00 3.52%
0.00
75,000,026.80
75,000,026.80
MISCELLANEOUS 75,000,026.80 75,000,026.80 0.00 0.00 3.52%
e 75,000,026.80
Category Long Description: MISCELLANEOUS - OTHER
EXPENSE  INVESTMENT MGT FEE (216,796.75) 0.00 (0.01%)
(216,796.75)
(216,796.75)
0.00
MISCELLANEOUS (216,796.75) (216,796.75) (0.01%)
- QAR (216,796.75)
Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
10,000,000.00 912795UM1 UNITED STATES TREAS 100.00 9,999,650.00 9,999,650.00 0.00 0.47%
BILLS DT 0.00
0.000% 04/15/2010 9.999 650.00
50,000,000.00 912795UN9 UNITED STATES TREAS 100.00 49,997,972.63 49,997,972.63 0.00 2.34%
BILLS DT 0.00
75,000,000.00 912795UR0 UNITED STATES TREAS 99.98 74,988,626.72 74,988,626.72 0.00 3.52%
BILLS ZCP 20/MAY/2010 0.00
0.000% 05/20/2010 74 988.626.72
100,000,000.00 912795UT6 UNITED STATES TREAS 99.98 99,978,036.14 99,978,036.14 0.00 4.69%

BILLS DT

0.00
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Institutional Accounting Detailed Net Asset Valuation

Account: 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 - TREASURY BILLS

0.000% 06/10/2010 99,978,036.14

40,000,000.00 912795UU3 UNITED STATES TREAS 99.95 39,978,173.57 39,978,173.57 0.00 1.87%
BILLS ZCP DT 0.00
0.000% 06/17/2010 39.978.173.57
33,000,000.00 932554D UNITED STATES ZCP 99.92 32,961,489.42 32,973,039.00 11,549.58 1.55%
26/AUG/2010 0.00
0.000% 08/26/2010 32 973.039.00
50,000,000.00 932895D UNITED STATES ZERO 99.96 49,982,831.48 49,980,400.00 (2,431.48) 2.34%
01/JUL/2010 0.00
TERM SHORT 357,895,898.06
INVESTMENTS - 358,000,000.00 357,886,779.96 0.00 9,118.10 16.78%
TREASURY BILLS 357,895,898.06
Category Long Description:
0.00 Net Income Payable 0.00 (180,276.17) 0.00 0.00 (0.01%)
(180,276.17)
(180,276.17)
0.00 Net Income Receivable 0.00 5,460.24 0.00 0.00 0.00%
5,460.24
5,460.24
0.00
0.00 (174,815.93) (174,815.93) 0.00 (0.01%)

(174,815.93)

2,129,173,152.72
3,481,145.92 (96,028.00)  100.00%
2,132,654,298.64

Grand Total 2,128,877,568.04

2,124,532,095.07
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