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Detailed Net Asset Valuation LGIP-GOV Pool 7
As of: 31-Jan-2011

Institutional Accounting Detailed Net Asset Valuation

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
69,958,877.33 051997494 TRI-PARTY REPO DEUTSCHE 100.00 69,958,877.33 69,958,877.33 0.00 3.66%
BANK 0.20% 01/FEB/2011 388.66
250,000,000.00 38299Q649 TRI-PARTY REPO GOLDMAN 100.00 250,000,000.00 250,000,000.00 0.00 13.08%
SACHS 0.19% 08/FEB/2011 18.472.22
0.190% 02/08/2011 250.018.472.22
250,000,000.00 60699B048 TRI-PARTY REPO MIZUHO AZ 100.00 250,000,000.00 250,000,000.00 0.00 13.08%
0.19% 08/FEB/2011 18.472.22
0.190% 02/08/2011 250 018.472.22
156,000,000.00 60699B105 TRI-PARTY REPO MIZUHO AZ 100.00 156,000,000.00 156,000,000.00 0.00 8.16%
0.17% 11/FEB/2011 2 946.67
0.170% 02/11/2011 156.002.946.67
300,000,000.00 606991886  TRI-PARTY REPO MIZUHO 100.00 300,000,000.00 300,000,000.00 0.00 15.70%
SECURITIES 0.17% 14/FEB/2011 1416.67
0.170% 02/14/2011 300.001.416.67
490,275,225.02 85299W456 TRI-PARTY REPO SOUTH STREET 100.00 490,275,225.02 490,275,225.02 0.00 25.65%
0.20% 01/FEB/2011 2793.75
0.200% 02/01/2011 490.277.948.77
EQUIVA(L:éS'lI_JS 1,516,234,102.35
REPURCHASE 1,516,234,102.35 1,516,234,102.35 44,420.19 0.00 79.33%
AGREEMENTS 1,516,278,522.54
Category Long Description: FIXED INCOME - CORPORATE BONDS
20,000,000.00 36967HAM9 GENERAL ELECTRIC CAPITAL 100.03 20,005,664.47 20,005,664.47 0.00 1.05%
CORP FRN 11/MAR/2011 10.616.40
QUARTERLY FLOATING 03/11/2011 20.016.280.87
25,000,000.00 786969D UNITED STATES ZERO ZCP 99.93 24,979,374.68 24,982,925.00 3,5650.32 1.31%
30/JUN/2011 0.00
0.000% 06/30/2011 24.982.925.00
50,000,000.00 786970D UNITED STATES ZERO ZCP 99.95 49,968,605.55 49,973,950.00 5,344.45 2.61%
02/JUN/2011 0.00
MONTHLY 0.000% 06/02/2011 49 973.950.00
40,000,000.00 961125D UNITED STATES ZERO 99.94 39,974,760.59 39,974,760.00 (0.59) 2.09%
23/JUN/2011 0.00
MONTHLY 0.000% 06/23/2011 39.974.760.00
FIXED
INCOME - 135,000,000.00 134,928,405.29 134,937,299.47 8,894.18 7.06%
CORPORATE 10,616.40
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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
BONDS 134,947,915.87

Category Long Description: FIXED INCOME - GOVERNMENT BONDS

25,000,000.00 912828KE9 UNITED STATES OF AMER TREAS 100.05 25,011,578.54 25,011,578.54 0.00 1.31%
NOTES 0.875% TRES 93,059.39
SEMI-ANN. 0.875% 02/28/2011 25,104,637.93
25,000,000.00 912828KL3 UNITED STATES TREAS NTS 100.10 25,025,152.60 25,025,152.60 0.00 1.31%
0.875% 30/APR/2011 56,198.20
SEMI-ANN. 0.875% 04/30/2011 25,081,350.80
50,000,000.00 912828KU3 UNITED STATES TREAS NTS 100.22 50,102,616.68 50,111,350.00 8,733.32 2.63%
0.875% 31/MAY/2011 76,139.50
SEMI-ANN. 0.875% 05/31/2011 50,187,489.50
INCOMEFIXED 100,148,081.14
GOVERNMENT 100,000,000.00 100,139,347.82 225,397.09 8,733.32 5.25%
BONDS 100,373,478.23

Category Long Description: MISCELLANEOUS - CURRENCIES
23,595.95 CASH usD 1.00 23,595.95 23,595.95 0.00 0.00%
0.00
23,595.95

23,595.95

MISCELLANEOUS 23,595.95 23,595.95 0.00 0.00 0.00%
- CURRENCIES 23.505.95

Category Long Description: MISCELLANEOUS - OTHER
EXPENSE  INVESTMENT MGT FEE (100,092.93) 0.00 (0.01%)
(100,092.93)
(100,092.93)

0.00
MISCELLANEOUS (100,092.93) (100,092.93) (0.01%)
- OTHER (100,092.93)
Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT
12,502,107.48 793919N  FDIC ALLIANCE BANK OF ARIZONA 100.00 12,502,107.48 12,502,107.48 0.00 0.65%
CDARS CD 0.22% 904.26

12,503,011.74
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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: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

12,500,000.00 959466N  FDIC ALLIANCE BANK OF ARIZONA 10000 12,500,000.00 12,500,000.00 000  0.65%
CDARS 0.44% 602740
12,506,027.40
12,500,000.00 959467N  FDIC ALLIANCE BANK OF ARIZONA 10000 12,500,000.00 12,500,000.00 000  0.65%
CDARS 3/11 0.33% 452055
12,504,520.55
12,500,000.00 959468N  FDIC ALLIANCE BANK OF ARIZONA 10000 12,500,000.00 12,500,000.00 000  0.65%
CDARS 12/11 0.66% 9,041 10
12,509,041.10
TRy SHORT 50,002,107.48
INVESTMENTS 50,002,107.48 50,002,107.48 20,493.31 000  2.62%
ERTIFICATE OF
Rl 50,022,600.79

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS

50,000,000.00 912795VDO UNITED STATES TREAS BILLS ZCP 99.97  49,984,274.58 49,986,900.00 2,625.42 2.62%
07/APR/2011 0.00
0.000% 04/07/2011 49.986.900.00
60,000,000.00 912795Y21 UNITED STATES TREAS BILLS DT 100.00  59,999,450.35 59,999,450.35 0.00 3.14%
0.000% 02/03/2011 0.00
59,999,450.35
TOTAL: SHORT 109,986,350.35
INVESTMENTS . 110,000,000.00 109,983,724.93 0.00 2,625.42 5.75%
TREASURY BILLS 109,986,350.35

Category Long Description:

0.00 Net Income Payable 0.00 (213,169.21) 0.00 0.00 (0.01%)
(213,169.21)
(213,169.21)

0.00
0.00 (213,169.21) (213,169.21) 0.00 (0.01%)
(213,169.21)

1,911,331,536.74
Grand Total 1,911,259,805.78 1,910,998,021.68 (12,335.15) 20,252.92  100.00%
1,911,319,201.59
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