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JPMorgan _ .
Detailed Net Asset Valuation LGIP-GOV Pool 7
As of: 30-Jun-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
Security Description 2

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

Category Long Description: CASH EQUIVALENTS - REPURCHASE AGREEMENTS

9,875,116.30 06099QD99 TRI-PARTY REPO BANK OF 100.00 9,875,116.30 9,875,116.30 0.00 0.46%
AMERICA 0.01% 01/JUL/2010 274
0.010% 07/01/2010 9.875.119.04
300,000,000.00 15199S743 TRI-PARTY REPO DEUTSCHE 100.00 300,000,000.00 300,000,000.00 0.00 14.01%
BANK 0.14% 16/JUL/2010 17.500.00
0.140% 07/16/2010 300.017.500.00
500,000,000.00 15199S834 TRI-PARTY REPO DEUTSCHE 100.00 500,000,000.00 500,000,000.00 0.00 23.35%
BANK 0.08% 07/JUL/2010 8.888.89
0.080% 07/07/2010 500.008.888.89
200,000,000.00 15199S842 TRI-PARTY REPO DEUTSCHE 100.00 200,000,000.00 200,000,000.00 0.00 9.34%
BANK 0.07% 06/JUL/2010 272222
0.070% 07/06/2010 200.002.722.22
EQUIVAEéI%THS 1,009,875,116.30
REPURCHASE 1,009,875,116.30 1,009,875,116.30 29,113.85 0.00 47.16%
AGREEMENTS 1,009,904,230.15
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 1.10
MONTHLY VARIABLE 12/31/2049 1.10
CASH LY
EQUIVALENTS - 0.00 0.00 1.10 0.00 0.00%
STIF 1.10
Category Long Description: FIXED INCOME - CORPORATE BONDS
32,500,000.00 17314AAA0 CITIGROUP FDG INC FDIC TLGP 100.01 32,504,728.60 32,504,728.60 0.00 1.52%
GTD NT FLT 10 24 505.22
30/JUL/2010 32 529 233.82
20,000,000.00 481247AD6 JPMORGAN CHASE & CO 2.625% 100.92 20,189,231.16 20,184,180.00 (5,051.16) 0.94%
NTS 01/DEC/2010 USD1000 43.032.79
SEMI-ANN. 2.625% 12/01/2010 20.227.212.79
FIXED 52,688,908.60
INCOME - 52,500,000.00 52,693,959.76 67,538.01 (5,051.16) 2.46%

CORPORATE
BONDS 52,756,446.61

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
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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

FIXED

INCOME -

GO’\\I/ERNMENT

BONDS

50,000,000.00

50,000,000.00

10,000,000.00

150,000,000.00

25,000,000.00

25,000,000.00

25,000,000.00

50,000,000.00

25,000,000.00

25,000,000.00

435,000,000.00

9128276J6

912828DZ0

912828EG1

912828JF8

912828JJ0

912828JL5

912828JP6

912828JS0

912828JY7

912828KL3

UNITED STATES TREAS NTS
05.75% 15/AUG/2010

SEMI-ANN. 5.750% 08/15/2010

US TREAS NTS 03.875%
15/JUL/2010

US TREAS NTS 03.875%
15/SEP/2010

SEMI-ANN. 3.875% 09/15/2010

UNITED STATES OF AMER TREAS
BONDS 2.75% BDS

SEMI-ANN. 2.750% 07/31/2010

UNITED STATES OF AMER TREAS
NOTES 2.375% NTS

SEMI-ANN. 2.375% 08/31/2010

UNITED STATES TREAS NTS
02.000% 30/SEP/2010

SEMI-ANN. 2.000% 09/30/2010

UNITED STATES TREAS NTS
1.500% 31/0CT/2010

SEMI-ANN. 1.500% 10/31/2010

UNITED STATES OF AMER TREAS
BONDS 1.25% TB

SEMI-ANN. 1.250% 11/30/2010

UNITED STATES OF AMER TREAS
NOTES 0.875% NTS

SEMI-ANN. 0.875% 01/31/2011

UNITED STATES TREAS NTS
0.875% 30/APR/2011

SEMI-ANN. 0.875% 04/30/2011

Category Long Description: MISCELLANEOUS - CURRENCIES

112,912.78

CASH

uUsD

100.69

100.15

100.76

100.21

100.37

100.45

100.43

100.43

100.36

100.45

1.00

50,346,826.03

50,072,982.21

10,076,119.82

150,316,512.54

25,091,303.89

25,111,488.19

25,105,709.95

50,204,071.40

25,078,513.39

25,086,604.89

436,490,132.31

112,912.78

50,346,826.03
1,080,110.50
51,426,936.53

50,072,982.21
893,819.06
50,966,801.27

10,076,119.82
113,722.83
10,189,842.65

150,316,512.54
1,720,649.17
152,037,161.71

25,091,303.89
198,454.48
25,289,758.37

25,111,325.00
125,683.06
25,237,008.06

25,107,425.00
63,179.35
25,170,604.35

50,214,850.00
52,937.16
50,267,787.16

25,089,850.00
91,246.55
25,181,096.55

25,111,325.00
36,854.62
25,148,179.62

436,538,519.49
4,376,656.78
440,915,176.27

112,912.78
0.00
112,912.78

0.00

0.00

0.00

0.00

0.00

(163.19)

1,715.05

10,778.60

11,336.61

24,720.11

48,387.18

0.00

2.40%

2.38%

0.48%

7.10%

1.18%

1.18%

1.18%

2.35%

1.18%

1.17%

20.59%

0.01%
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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
Security Description 2 Accrued Income Base
Market Value + Accrued Income Base
Category Long Description: MISCELLANEOUS - CURRENCIES
112,912.78
MISCELLANEOUS 112,912.78 112,912.78 0.00 0.00 0.01%
- CURRENCIES 112,912.78
Category Long Description: MISCELLANEOUS - OTHER
EXPENSE INVESTMENT MGT FEE (224,348.46) 0.00 (0.01%)
(224,348.46)
(224,348.46)
0.00
MISCELLANEOUS (224,348.46) (224,348.46) (0.01%)
- OTHER (224,348.46)
Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
255,000,000.00 912795U66 UNITED STATES TREAS BILLS DT 100.00 255,000,000.00 255,000,000.00 0.00 11.91%
0.000% 07/01/2010 0.00
255,000,000.00
50,000,000.00 912795U74 UNITED STATES TREAS BILLS DT 99.99 49,995,819.45 49,995,819.45 0.00 2.33%
0.000% 07/29/2010 0.00
49,995,819.45
33,000,000.00 912795U82 UNITED STATES TREAS BILLS DT 99.96 32,985,492.36 32,985,492.36 0.00 1.54%
0.000% 08/26/2010 0.00
32,985,492.36
130,000,000.00 912795UW9 UNITED STATES TREAS BILLS DT 100.00 129,997,666.66 129,997,666.66 0.00 6.07%
0.000% 07/08/2010 0.00
129,997,666.66
50,000,000.00 912795UY5 UNITED STATES OF AMER TREAS 99.99 49,996,791.69 49,996,791.69 0.00 2.33%
BILLS 0% TB 0.00
0.000% 07/15/2010 49.996.791.69
20,000,000.00 912795UZ2 UNITED STATES TREAS BILLS DT 99.99 19,998,191.62 19,998,191.62 0.00 0.93%
0.000% 07/22/2010 0.00
19,998,191.62
100,000,000.00 912795V24 UNITED STATES TREAS BILLS DT 99.99 99,988,041.73 99,988,041.73 0.00 4.67%
0.000% 08/05/2010 0.00
99,988,041.73
SHORT 637,962,003.51
M 638,000,000.00 637,962,003.51 0.00 000  29.79%

TREASURY BILLS

637,962,003.51
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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
Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS

Category Long Description:
0.00

0.00

0.00

Net Income Payable

Net Income Receivable

0.00

0.00

(245,956.19) 0.00
(245,956.19)
(245,956.19)

45,732.01 0.00
45,732.01
45,732.01

0.00
(200,224.18)
(200,224.18)

(200,224.18)

0.00 (0.019%)

0.00 0.00%

0.00 (0.019%)

Grand Total 2,135,488,029.08

2,136,709,552.02

2,137,177,460.68
4,048,737.10
2,141,226,197.78

43,336.02  100.00%
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