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JPMorgan _ .
Detailed Net Asset Valuation LGIP-GOV Pool 7
As of: 30-Apr-2011

Institutional Accounting Detailed Net Asset Valuation

Account: STATE OF ARIZONA - POOL 7 (LGIP FF&C)
Quantity Security ID  Security Description

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 - REPURCHASE AGREEMENTS

500,000,000.00 05199T668 TRI-PARTY REPO DEUTSCHE 100.00  500,000,000.00 500,000,000.00 0.00 27.31%
BANK 0.06% 09/MAY/2011 5.000.00
0.060% 05/09/2011 500,005,000.00
115,000,000.00 60699J033  TRI-PARTY REPO MIZUHO 100.00  115,000,000.00 115,000,000.00 0.00 6.28%
SECURITIES 0.04% 383.33
05/MAY/2011 115 000.383 33
0.040% 05/05/2011 ARt
250,000,000.00 85299V904 TRI-PARTY REPO SOUTH 100.00  250,000,000.00 250,000,000.00 0.00 13.66%
STREET 0.04% 09/MAY/2011 833.33
62,750,028.35 85299v920 TRI-PARTY REPO SOUTH 100.00 62,750,028.35 62,750,028.35 0.00 3.43%
STREET 0.01% 02/MAY/2011 34.86
0.010% 05/02/2011 62 750.063.21
EQUIVA(L:QS"I-"S 927,750,028.35
REPURCHASE 927,750,028.35 927,750,028.35 6,251.52 0.00 50.67%
AGREEMENTS 927,756,279.87
Category Long Description: CASH EQUIVALENTS - STIF
0.01 928989417 JP MORGAN TREASURY 100.00 0.01 0.01 0.00 0.00%
PLUS MMF AGENCY SHARES 0.00
0.01
CASH D08
EQUIVALENTS - 0.01 0.01 0.00 0.00 0.00%
STIF 0.01
Category Long Description: FIXED INCOME - CORPORATE BONDS
15,000,000.00 17314JAN3  CITIBANK N A 1.375% BDS 100.35 15,050,996.84 15,052,620.00 1,623.16 0.82%
10/AUG/2011 USD1000 46.193.72
SEMI-ANN. 1.375% 08/10/2011 15.098.813.72
13,018,000.00 38146FAF8 GOLDMAN SACHS GROUP 100.31 13,058,117.30 13,058,117.30 0.00 0.72%
INC 1.625% BDS 15/JUL/2011 62 145.05
SEMI-ANN. 1.625% 07/15/2011 13.120.262 35
20,000,000.00 38146FAG6 GOLDMAN SACHS GROUP 100.17 20,033,018.16 20,034,360.00 1,341.84 1.10%

INC FRN 09/NOV/2011
USD1000

25,289.98
20,059,649.98
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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

FIXED

INCOME -

CORPORATE

BONDS

25,000,000.00

50,000,000.00

10,000,000.00

25,000,000.00

20,000,000.00

40,000,000.00

40,000,000.00

15,000,000.00

50,000,000.00

323,018,000.00

786969D

786970D

796460D

796585D

796586D

961125D

967518D

967651D

968965D

UNITED STATES ZERO ZCP
30/JUN/2011

0.000% 06/30/2011

UNITED STATES ZERO ZCP
02/JUN/2011

MONTHLY 0.000% 06/02/2011

UNITED STATES ZCP
12/JAN/2012

MONTHLY 0.000% 01/12/2012

UNITED STATES ZCP
01/SEP/2011

MONTHLY 0.000% 09/01/2011

"UNITED STATES ZERO
28/JUL/2011"

MONTHLY 0.000% 07/28/2011

UNITED STATES ZERO
23/JUN/2011

MONTHLY 0.000% 06/23/2011

UNITED STATES ZCP
01/SEP/2011

MONTHLY 0.000% 09/01/2011

UNITED STATES ZCP
08/MAR/2012

MONTHLY 0.000% 03/08/2012

UNITED STATES ZERO
15/SEP/2011

MONTHLY 0.000% 09/15/2011

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
50,000,000.00 912828FN5 UNITED STATES TREAS NTS

04.875% 31/JUL/2011
SEMI-ANN. 4.875% 07/31/2011

95,000,000.00 912828GA2 US TREAS NTS 04.500%

99.97

99.98

99.92

99.98

99.97

99.98

99.98

99.86

99.97

101.20

102.52

24,991,694.50

49,991,697.44

9,985,788.16

24,987,429.92

19,993,931.96

39,990,579.52

39,985,609.85

14,970,188.74

49,987,720.93

323,026,773.32

50,601,562.42

97,390,084.01

24,991,694.50
0.00
24,991,694.50

49,991,697.44
0.00
49,991,697.44

9,991,860.00
0.00
9,991,860.00

24,994,925.00
0.00
24,994,925.00

19,993,931.96
0.00
19,993,931.96

39,990,579.52
0.00
39,990,579.52

39,991,880.00
0.00
39,991,880.00

14,979,690.00
0.00
14,979,690.00

49,986,400.00
0.00
49,986,400.00

323,057,755.72
133,628.75
323,191,384.47

50,597,650.00
606,008.29
51,203,658.29

97,393,525.00

0.00 1.37%
0.00 2.73%
6,071.84 0.55%
7,495.08 1.37%
0.00 1.09%
0.00 2.18%
6,270.15 2.18%
9,501.26 0.82%

(1,320.93) 2.73%

30,982.40 17.65%

(3,912.42) 2.80%

3,440.99 5.42%
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Institutional Accounting Detailed Net Asset Valuation

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

Quantity Security ID  Security Description

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

30/NOV/2011
SEMI-ANN. 4.500% 11/30/2011

1,785,164.84
99,178,689.84

50,000,000.00 912828GC8 US TREAS NTS 04.625% 102.95 51,465,176.22 51,472,650.00 7,473.78 2.85%
SEMI-ANN. 4.625% 12/31/2011 52 245 612.71
50,000,000.00 912828KU3 UNITED STATES TREAS NTS 100.05 50,025,869.75 50,025,869.75 0.00 2.74%
SEMI-ANN. 0.875% 05/31/2011 50 208.562.06
50,000,000.00 912828LT5 UNITED STATES TREAS NTS 100.43 50,205,396.44 50,214,850.00 9,453.56 2.74%
1% 31/0CT/2011 1.358.70
SEMI-ANN. 1.000% 10/31/2011 50.216.208.70
50,000,000.00 912828ML1 UNITED STATES OF AMER 100.55 50,257,413.40 50,277,350.00 19,936.60 2.76%
TREAS BONDS 1% BDS 167.127.07
SEMI-ANN. 1.000% 12/31/2011 50.444.477.07
50,000,000.00 912828MM9 UNITED STATES OF AMER 100.35 50,160,771.11 50,173,850.00 13,078.89 2.75%
TREAS NOTES 0% TREAS 156.593.41
NT. Y.
SEMI-ANN. 0.750% 11/30/2011 50.330,443.41
50,000,000.00 912828MU1 UNITED STATES TREAS NTS 100.69 50,324,459.43 50,344,000.00 19,540.57 2.75%
SEMI-ANN. 1.000% 03/31/2012 50.386.349.73
|NC0MEF|XED 450,499,744.75
GOVERNMENT 445,000,000.00 450,430,732.78 3,714,257.06 69,011.97  24.81%
BONDS 454,214,001.81
Category Long Description: MISCELLANEOUS - CURRENCIES
25,359,436.87 CASH usD 1.00 25,359,436.87 25,359,436.87 0.00 1.39%
0.00
25,359,436.87
25,359,436.87
MISCELLANEOUS 25,359,436.87 25,359,436.87 0.00 0.00 1.39%

- CURRENCIES

25,359,436.87
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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
Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: MISCELLANEOUS - OTHER

EXPENSE

MISCELLANEOUS
- OTHER

INVESTMENT MGT FEE

(90,477.09)

(90,477.09)

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

50,462,002.01 962455N

SHORT
TERM

INVESTMENTS -
CERTIFICATE OF
DEPOSIT

50,462,002.01

ALLIANCE BANK OF AZ REPO
SWEEP 0.324% 01/JUN/2011

100.00 50,462,002.01

50,462,002.01

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS

50,000,000.00 9127952A8 UNITED STATES TREAS
BILLS DT

SHORT
TERM

INVESTMENTS -
TREASURY BILLS

50,000,000.00

Category Long Description:
0.00

0.00

0.00

0.000% 08/25/2011

Net Income Payable

Net Income Receivable

99.98 49,975,833.14

49,975,833.14

0.00 (193,782.26)
0.00 103,892.50
(89,889.76)

0.00
(90,477.09)
(90,477.09)

0.00
(90,477.09)
(90,477.09)

50,462,002.01
13,438.10
50,475,440.11

50,462,002.01
13,438.10
50,475,440.11

49,991,700.00
0.00
49,991,700.00

49,991,700.00
0.00
49,991,700.00

0.00
(193,782.26)
(193,782.26)

0.00
103,892.50
103,892.50

0.00
(89,889.76)
(89,889.76)

(0.00%)

(0.00%)

0.00 2.76%

0.00 2.76%
15,866.86 2.73%
15,866.86 2.73%

0.00 (0.01%)

0.00 0.01%

0.00 (0.00%)
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JPMorgan _ .
Detailed Net Asset Valuation LGIP-GOV Pool 7
As of: 30-Apr-2011

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:

1,827,120,667.71
Grand Total 1,821,589,467.24 1,826,824,439.63 3,687,208.58 115,861.23  100.00%
1,830,807,876.29
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