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

Institutional Accounting Detailed Net Asset Valuation

Account: P 03274 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

344,696,093.72 60699K592 TRI-PARTY REPO MIZUHO .05% 100.00 344,696,093.72 344,696,093.72 0.00 21.22%
01/DEC/2011 478.74
0.050% 12/01/2011 344.696.572.46
500,000,000.00 65599X206 TRI-PARTY REPO NOMURA 0.07% 100.00 500,000,000.00 500,000,000.00 0.00 30.78%
01/DEC/2011 972.22
0.070% 12/01/2011 500.000,972.22
90,000,000.00 65599X214 TRI-PERTY REPO NOMURA 0.06% 100.00 90,000,000.00 90,000,000.00 0.00 5.54%
01/DEC/2011 150.00
0.060% 12/01/2011 90,000,150.00
EQUIVAEéS?S 934,696,093.72
REPURCHASE 934,696,093.72 934,696,093.72 1,600.96 0.00 57.53%
AGREEMENTS 934,697,694.68
Category Long Description: CASH EQUIVALENTS - STIF
50,001,452.07 G34995P31 FIDELITY INVESTMENTS - 100.00 50,001,452.07 50,001,452.07 0.00 3.08%
TREASURY PORTFOLIO SHARES 410.97
MONTHLY VARIABLE 12/01/2011 50.001.863.04
CASH 50,001,452.07
EQUIVALENTS - 50,001,452.07 50,001,452.07 410.97 0.00 3.08%
STIF 50,001,863.04
Category Long Description: FIXED INCOME - CORPORATE BONDS
40,848,000.00 02580HACO AMERICAN EXP BK FDIC TLGP 100.07 40,875,356.20 40,875,356.20 0.00 2.55%
GTD NT 3.15% 09/DEC/2011 615.100.34
SEMI-ANN. 3.150% 12/09/2011 41.490.456.54
10,000,000.00 06050BAG6 BANK OF AMERICA CORP 2.1% 100.86 10,076,450.55 10,086,130.00 9,679.45 0.62%
SRN 30/APR/2012 USD1000 18.360.66
SEMI-ANN. 2.100% 04/30/2012 10,104.490.66
15,710,000.00 17314AAB8 CITIGROUP FUNDING INC FRN 100.21 15,740,956.16 15,743,195.23 2,239.07 0.97%
30/APR/2012 USD10000 10.255.07
QUARTERLY FLOATING 04/30/2012 15 753.450.30
48,000,000.00 17314AAE2 CITIGROUP FUNDING INC FRN 100.11 48,064,180.20 48,053,376.00 (10,804.20) 2.96%
30/MAR/2012 USD1000 55.267.59
QUARTERLY FLOATING 03/30/2012 48 108.643.59
15,462,000.00 36967HAD9 GENERAL ELECTRIC CAPITAL 100.06 15,471,891.96 15,471,891.96 0.00 0.97%

CORP 3% BDS 09/DEC/2011
SEMI-ANN. 3.000% 12/09/2011

221,775.85
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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

25,000,000.00

10,112,000.00

12,155,000.00

50,000,000.00

22,000,000.00

33,640,000.00

12,400,000.00

94,318,000.00

10,000,000.00

7,585,000.00

11,200,000.00

15,000,000.00

36967HBA4

4042EPAAS

481247AA2

61757UAB6

61757UAL4

61757UANO

64944QAA5

7591EAAB9

796460D

846042AA7

949744AA4

967651D

GENL ELEC CAP CORP FDIC TLGP
GTD SR NT FLT 12

QUARTERLY FLOATING 09/21/2012

HSBC USA INC 3.125% BDS
16/DEC/2011 USD1000

SEMI-ANN. 3.125% 12/16/2011

JPMORGAN CHASE & CO 3.125%
SNR NTS 01/DEC/2011

SEMI-ANN. 3.125% 12/01/2011

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

MORGAN STANLEY FRN
13/MAR/2012 USD1000

QUARTERLY FLOATING 03/13/2012

NEW YORK CMNTY BK FDIC TLGP
GTD NT 3% 16/DEC/2011

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

SOVEREIGN BANK 2.75% SRN
17/JAN/2012 USD1000

SEMI-ANN. 2.750% 01/17/2012
WELLS FARGO & CO 3.00% BDS
09/DEC/2011 USD1000

UNITED STATES ZCP 08/MAR/2012
MONTHLY 0.000% 03/08/2012

100.19

100.12

100.00

100.00

100.07

100.15

100.12

100.07

99.98

100.35

100.06

100.00

25,039,901.16

10,124,443.17

12,155,000.00

50,000,000.00

22,016,238.76

33,678,328.82

12,414,614.27

94,382,253.40

9,997,668.37

7,611,329.64

11,207,186.28

14,990,636.44

15,693,667.81

25,046,950.00
17,380.27
25,064,330.27

10,124,443.17
145,066.37
10,269,509.54

12,155,000.00
189,921.88
12,344,921.88

50,000,000.00
812,500.00
50,812,500.00

22,016,238.76
9,293.50
22,025,532.26

33,691,469.20
39,711.39
33,731,180.59

12,414,614.27
170,776.79
12,585,391.06

94,382,253.40
1,465,662.26
95,847,915.66

9,997,668.37
0.00
9,997,668.37

7,611,329.64
77,621.06
7,688,950.70

11,207,186.28
160,609.53
11,367,795.81

14,999,385.00
0.00
14,999,385.00

7,048.84 1.54%
0.00 0.63%
0.00 0.76%
0.00 3.13%
0.00 1.36%

13,140.38 2.08%
0.00 0.77%

0.00 5.90%

0.00 0.62%

0.00 0.47%

0.00 0.70%
8,748.56 0.92%
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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

50,539,638.93 975709D ALLIANCE BANK OF ARIZONA
REPO SWEEP 0.226%

0.226% 01/03/2012

FIXED
INCOME -
CORPORATE
BONDS

483,969,638.93

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
50,000,000.00 912828GC8 US TREAS NTS 04.625%
31/DEC/2011
SEMI-ANN. 4.625% 12/31/2011

50,000,000.00 912828ML1 UNITED STATES OF AMER TREAS
BONDS 1% BDS

SEMI-ANN. 1.000% 12/31/2011

50,000,000.00 912828MU1 UNITED STATES TREAS NTS
1.000% 31/MAR/2012

SEMI-ANN. 1.000% 03/31/2012

FIXED
INCOME -
GOVERNMENT
BONDS

150,000,000.00

Category Long Description: MISCELLANEOUS - OTHER
EXPENSE  INVESTMENT MGT FEE

MISCELLANEOUS
- OTHER

Category Long Description:

0.00 Net Income Payable
0.00 Net Income Receivable
0.00

100.00

100.36

100.06

100.32

0.00

0.00

50,539,638.93

484,386,074.31

50,180,144.74

50,031,649.25

50,117,192.73

150,328,986.72

(77,715.76)

(77,715.76)

(211,204.76)

108,564.01

(102,640.75)

50,539,638.93
9,387.91
50,549,026.84

484,416,126.41
4,018,690.47
488,434,816.88

50,180,144.74
967,730.98
51,147,875.72

50,031,649.25
209,239.13
50,240,888.38

50,158,200.00
84,699.45
50,242,899.45

150,369,993.99
1,261,669.56
151,631,663.55

0.00
(77,715.76)
(77,715.76)

0.00
(77,715.76)
(77,715.76)

0.00
(211,204.76)
(211,204.76)

0.00
108,564.01
108,564.01

0.00

0.00 3.11%

30,052.10 30.07%

0.00 3.15%

0.00 3.09%
41,007.27 3.09%
41,007.27 9.33%
(0.00%)

(0.00%)

0.00 (0.01%)

0.00 0.01%

0.00 (0.01%)
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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:
(102,640.75)
(102,640.75)
1,619,483,666.19
Grand Total 1,618,667,184.72 1,619,232,250.31 5,102,015.45 71,059.37  100.00%
1,624,585,681.64

22-Dec-2011 14:59:31

D-054-778-327



JPMorgan | |
Detailed Net Asset Valuation LGIP-GOV Pool 7
As of: 30-Nov-2011
Institutional Accounting Detailed Net Asset Valuation

End of Report

D-054-778-327 22-Dec-2011 14:59:31



