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J.PMorgan _ .
Detailed Net Asset Valuation LGIP-GOV Pool 7
As of: 31-Aug-2011

Institutional Accounting Detailed Net Asset Valuation

Account: P 03274 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
200,000,000.00 60699K139 TRI-PARTY REPO MIZUHO 100.00 200,000,000.00 200,000,000.00 0.00 12.38%
SECURITIES 0.04% 01/SEP/2011 3111.11
200,000,000.00 60699K154 TRI PARTY REPO MIZUHO 100.00 200,000,000.00 200,000,000.00 0.00 12.38%
SECURITIES 0.03% 06/SEP/2011 333.33
0.030% 09/06/2011 200.000.333.33
336,596,357.35 65599W547 TRI-PARTY REPO NOMURA 0.09% 100.00 336,596,357.35 336,596,357.35 0.00 20.84%
01/SEP/2011 841.49
0.090% 09/01/2011 336.597.198.84
CASH 736,596,357.35
B 736,596,357.35 736,596,357.35 4,285.93 000  45.61%
AGREEMENTS 736,600,643.28
Category Long Description: CASH EQUIVALENTS - STIF
50,000,191.78 31599G262 FIDELITY STIF.01% 100.00 50,000,191.78 50,000,191.78 0.00 3.10%
MONTHLY VARIABLE 09/01/2011 424.66
50,000,616.44
CASH 50,000,191.78
EQUIVALENTS - 50,000,191.78 50,000,191.78 424.66 0.00 3.10%
STIF 50,000,616.44
Category Long Description: FIXED INCOME - CORPORATE BONDS
25,000,000.00 02580HACO AMERICAN EXPR BK F 3.15% GTD 100.78 25,204,348.73 25,195,350.00 (8,998.73) 1.57%
NT 09/DEC/2011 USD 181.369.47
SEMI-ANN. 3.150% 12/09/2011 25 376.719.47
10,000,000.00 06050BAG6 BANK OF AMERICA CORP 2.1% 101.20 10,122,523.24 10,120,340.00 (2,183.24) 0.63%
SRN 30/APR/2012 USD1000 71.264.85
SEMI-ANN. 2.100% 04/30/2012 10.191.604.85
38,000,000.00 17314AAE2 CITIGROUP FUNDING INC FRN 100.19 38,087,000.00 38,072,542.00 (14,458.00) 2.36%
30/MAR/2012 USD1000 36.292.32
QUARTERLY FLOATING 03/30/2012 38.108.834.32
20,000,000.00 38146FAG6 GOLDMAN SACHS GROUP INC 100.06 20,011,865.85 20,011,865.85 0.00 1.24%
FRN 09/NOV/2011 USD1000 6.665.03
QUARTERLY FLOATING 11/09/2011 20.018.530.88
10,112,000.00 4042EPAA5 HSBC USA INC 3.125% BDS 100.72 10,199,931.46 10,185,170.43 (14,761.03) 0.63%

16/DEC/2011 USD1000
SEMI-ANN. 3.125% 12/16/2011

66,602.36
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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

50,000,000.00

22,000,000.00

12,400,000.00

51,732,000.00

10,000,000.00

25,000,000.00

7,585,000.00

13,900,000.00

40,000,000.00

15,000,000.00

50,000,000.00

50,510,130.01

61757UAB6

61757UAL4

64944QAA5

7591EAAB9

796460D

796585D

846042AA7

86801BAB1

967518D

967651D

968965D

975709D

MORGAN STANLEY 3.25%
01/DEC/2011

SEMI-ANN. 3.250% 12/01/2011

MORGAN STANLEY FRN
10/FEB/2012 USD1000

QUARTERLY FLOATING 02/10/2012

NEW YORK CMNTY 3% NTS
16/DEC/2011 USD1000

SEMI-ANN. 3.000% 12/16/2011

REGIONS BANK 3.25% BDS
09/DEC/2011 USD1000

SEMI-ANN. 3.250% 12/09/2011

UNITED STATES ZCP 12/JAN/2012
MONTHLY 0.000% 01/12/2012

UNITED STATES ZCP 01/SEP/2011
MONTHLY 0.000% 09/01/2011

SOVEREIGN BANK 2.75% SRN
17/JAN/2012 USD1000

SEMI-ANN. 2.750% 01/17/2012

SUNTRUST BANKS INC 3% BDS
16/NOV/2011 USD1000

SEMI-ANN. 3.000% 11/16/2011

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

ALLIANCE BANK OF ARIZONA
REPO SWEEP 0.19%

0.190% 10/03/2011

100.75

100.16

100.79

100.81

99.99

100.00

100.93

100.59

100.00

99.99

100.00

100.00

50,387,508.16

22,037,052.00

12,503,274.26

52,161,160.48

9,992,616.50

25,000,000.00

7,662,308.48

13,982,647.77

40,000,000.00

14,981,941.39

49,998,745.25

50,510,130.01

10,251,772.79

50,374,500.00
410,315.79
50,784,815.79

22,035,552.00
7,458.73
22,043,010.73

12,497,464.00
78,422.62
12,575,886.62

52,148,597.80
386,386.77
52,534,984.57

9,999,080.00
0.00
9,999,080.00

25,000,000.00
0.00
25,000,000.00

7,655,699.79
25,978.19
7,681,677.98

13,982,647.77
122,538.03
14,105,185.80

40,000,000.00
0.00
40,000,000.00

14,997,870.00
0.00
14,997,870.00

49,998,745.25
0.00
49,998,745.25

50,510,130.01

9,866.77
50,519,996.78

(13,008.16) 3.14%
(1,500.00) 1.36%
(5,810.26) 0.78%

(12,562.68) 3.25%

6,463.50 0.62%
0.00 1.55%
(6,608.69) 0.48%
0.00 0.87%

0.00 2.48%
15,928.61 0.93%
0.00 3.10%

0.00 3.13%
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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

|Nc0MEF|XED 452,785,554.90
CORPORATE 451,239,130.01 452,843,053.58 1,403,160.93 (57,498.68)  28.12%

454,188,715.83

Category Long Description: FIXED INCOME - GOVERNMENT BONDS

95,000,000.00 912828GA2 US TREAS NTS 04.500% 101.10 96,009,894.86 96,042,815.00 32,920.14 6.01%
30/NOV/2011 1,086,270.49
SEMI-ANN. 4.500% 11/30/2011 97,129,085.49
50,000,000.00 912828GC8 US TREAS NTS 04.625% 101.50 50,726,583.36 50,750,000.00 23,416.64 3.17%
31/DEC/2011 395,889.95
SEMI-ANN. 4.625% 12/31/2011 51,145,889.95
50,000,000.00 912828LT5 UNITED STATES TREAS NTS 1% 100.13 50,067,343.10 50,067,343.10 0.00 3.11%
31/0CT/2011 168,478.26
SEMI-ANN. 1.000% 10/31/2011 50,235,821.36
50,000,000.00 912828ML1 UNITED STATES OF AMER TREAS 100.31 50,127,651.97 50,156,250.00 28,598.03 3.11%
BONDS 1% BDS 85,597.83
SEMI-ANN. 1.000% 12/31/2011 50,241,847.83
50,000,000.00 912828MM9 UNITED STATES OF AMER TREAS 100.18 50,067,931.55 50,087,900.00 19,968.45 3.11%
NOTES 0% TREAS NTS 95,286.89
SEMI-ANN. 0.750% 11/30/2011 50,183,186.89
50,000,000.00 912828MU1 UNITED STATES TREAS NTS 100.54 50,205,329.42 50,267,500.00 62,170.58 3.13%
1.000% 31/MAR/2012 210,382.51
SEMI-ANN. 1.000% 03/31/2012 50,477,882.51
INCOMEFIXED 347,371,808.10
GOVERNMENT 345,000,000.00 347,204,734.26 2,041,905.93 167,073.84 21.63%
BONDS 349,413,714.03

Category Long Description: MISCELLANEOUS - CURRENCIES
0.13 CASH usD 1.00 0.13 0.13 0.00 0.00%
0.00
0.13
0.13

MISCELLANEOUS 0.13 0.13 0.00 0.00 0.00%
- CURRENCIES 0.13

Category Long Description: MISCELLANEOUS - OTHER
EXPENSE  INVESTMENT MGT FEE (83,594.44) 0.00 (0.01%)
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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: MISCELLANEOUS - OTHER

(83,594.44)
(83,594.44)

0.00
MISCELLANEOUS (83,594.44) (83,594.44) (0.01%)
- OTHER (83,594.44)

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
25,000,000.00 9127953M1 UNITED STATES TREAS BILLS DT 100.00 24,999,392.29 24,999,392.29 0.00 1.55%

0.000% 10/06/2011 0.00
24,999,392.29

TERM SHORT 24,999,392.29
INVESTMENTS - 25,000,000.00 24,999,392.29 0.00 0.00 1.55%
TREASURY BILLS 24,999,392.29

Category Long Description:

0.00 Net Income Payable 0.00 (113,823.59) 0.00 0.00 (0.01%)
(113,823.59)
(113,823.59)

0.00 Net Income Receivable 0.00 44,124.23 0.00 0.00 0.00%
44,124.23
44,124.23

0.00
0.00 (69,699.36) (69,699.36) 0.00 (0.00%)
(69,699.36)

1,611,753,304.55
Grand Total 1,607,835,679.27 1,611,490,435.59 3,296,483.65 109,575.16 100.00%
1,615,049,788.20
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