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JPMorgan . .
Detailed Net Asset Valuation LGIP-GQOV Pool 7
As of: 30-Dec-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

57,681,582.36 06099Q762 TRI-PARTY REPO BANK OF 100.00 57,681,582.36 57,681,582.36 0.00 3.61%
AMERICA 0.01% 3/JAN//2012 16.02
0.010% 01/03/2012 57 681.598.38
125,000,000.00 5199U2974 TRI-PARTY REPOP DEUTSCHE 100.00  125,000,000.00 125,000,000.00 0.00 7.83%
0.06% 07/FEB/2012 3541.67
0.060% 02/07/2012 125.003.541.67
200,000,000.00 5199U3030 TRI-PARTY REPO DEUTSCHE 100.00  200,000,000.00 200,000,000.00 0.00 12.52%
BANK 0.02% 19/JAN/2012 1333.33
0.020% 01/19/2012 200.001.333.33
200,000,000.00 60699K725 TRI-PARTY REPO MIZUHO 0.05% 100.00  200,000,000.00 200,000,000.00 0.00 12.52%
09/JAN/2012 3333.33
0.050% 01/09/2012 200,003,333.33
100,000,000.00 60699K766 TRI-PARTY REPO MIZUHO 0.04% 100.00  100,000,000.00 100,000,000.00 0.00 6.26%
03/JAN/2012 111.11
0.040% 01/03/2012 100.000.111.11
250,000,000.00 65599X487 TRI-PARTY REPO NOMURA 0.05% 100.00  250,000,000.00 250,000,000.00 0.00 15.65%
19/JAN/2012 4.166.67
100,000,000.00 65599X586 TRI-PARTY REPO NOMURA 0.05% 100.00  100,000,000.00 100,000,000.00 0.00 6.26%
03/JAN/2012 138.89
0.050% 01/03/2012 100,000,138.89
EQUIVAEéIﬁ?S 1,032,681,582.36
REPURCHASE 1,032,681,582.36 1,032,681,582.36 12,641.02 0.00 64.66%
AGREEMENTS 1,032,694,223.38
Category Long Description: CASH EQUIVALENTS - STIF
0.00 928989417 JPMORGAN US TREAS PLUS 100.00 0.00 0.00 0.00 0.00%
MMKT FUND AGENCY SHARES - 3.16
FUND 3917 316
150,001,935.59 G24995014 FIDELITY INVESTMENTS - 100.00  150,001,935.59 150,001,935.59 0.00 9.39%
TREASURY PORTFOLIO SHARES 438.37

MONTHLY VARIABLE 01/03/2012 150,002,373.96

150,001,935.59
150,001,935.59 441.53 0.00 9.39%
150,002,377.12

CASH
EQUIVALENTS - 150,001,935.59
STIF

Category Long Description: FIXED INCOME - CORPORATE BONDS
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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
8,200,000.00 05951TAC8 BANCO BVA PUERTO R VAR BDS 99.96 8,212,754.84 8,196,777.40 (15,977.44) 0.51%
25/MAY/2012 USD 3.846.06
QUARTERLY FLOATING 05/25/2012 8.200.623.46
10,000,000.00 06050BAG6 BANK OF AMERICA CORP 2.1% 100.68 10,061,261.69 10,068,350.00 7,088.31 0.63%
SRN 30/APR/2012 USD1000 35.573.77
SEMI-ANN. 2.100% 04/30/2012 10.103.923.77
15,710,000.00 17314AAB8 CITIGROUP FUNDING INC FRN 100.23 15,734,805.86 15,746,714.27 11,908.41 0.99%
30/APR/2012 USD10000 20.179.33
QUARTERLY FLOATING 04/30/2012 15.766.893.60
48,000,000.00 17314AAE2 CITIGROUP FUNDING INC FRN 100.03 48,048,135.15 48,012,384.00 (35,751.15) 3.01%
30/MAR/2012 USD1000 1.172.33
QUARTERLY FLOATING 03/30/2012 48.013.556.33
25,000,000.00 36967HBA4 GENL ELEC CAP CORP FDIC TLGP 100.15 25,035,843.36 25,037,875.00 2,031.64 1.57%
GTD SR NT FLT 12 3.937.15
QUARTERLY FLOATING 09/21/2012 25 041.812.15
16,637,000.00 481247AN4 JPMORGAN CHASE & CO 0.53938% 100.59 16,731,044.98 16,734,559.37 3,514.39 1.05%
BDS 26/DEC/2012 1.522.74
QUARTERLY FLOATING 12/26/2012 16.736.082.11
22,000,000.00 61757UAL4 MORGAN STANLEY FRN 100.04 22,009,377.32 22,009,377.32 0.00 1.38%
10/FEB/2012 USD1000 22 569.93
QUARTERLY FLOATING 02/10/2012 22 031.947.25
33,640,000.00 61757UANO MORGAN STANLEY FRN 100.08 33,667,165.13 33,667,165.13 0.00 2.11%
13/MAR/2012 USD1000 12 476.26
QUARTERLY FLOATING 03/13/2012 33.679.641.39
10,000,000.00 796460D UNITED STATES ZCP 12/JAN/2012 99.99 9,999,333.82 9,999,333.82 0.00 0.63%
MONTHLY 0.000% 01/12/2012 0.00
9,999,333.82
7,585,000.00 846042AA7 SOVEREIGN BANK 2.75% SRN 100.13 7,594,523.48 7,594,523.48 0.00 0.48%
17/JAN/2012 USD1000 94.646.18
SEMI-ANN. 2.750% 01/17/2012 7.689.169.66
15,000,000.00 967651D UNITED STATES ZCP 08/MAR/2012 99.96 14,993,502.94 14,993,502.94 0.00 0.94%
MONTHLY 0.000% 03/08/2012 0.00
14,993,502.94
24,892,078.34  975709D ALLIANCE BANK OF ARIZONA 100.00 24,892,078.34 24,892,078.34 0.00 1.56%
REPO SWEEP 0.226% 4.623.79
0.226% 02/01/2012 24.896.702.13
FIXED
INCOME - 236,664,078.34 236,979,826.91 236,952,641.07 (27,185.84) 14.85%
CORPORATE 200,547.54
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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 237,153,188.61

Category Long Description: FIXED INCOME - GOVERNMENT BONDS

50,000,000.00 912828GC8 US TREAS NTS 04.625% 100.00  50,000,000.00 50,000,000.00 0.00 3.20%
31/DEC/2011 1,156,250.00
51,156,250.00
50,000,000.00 912828ML1 UNITED STATES OF AMER TREAS 10000 50,000,000.00 50,000,000.00 0.00 3.15%
BONDS 1% BDS 250.000.00
50,250,000.00
50,000,000.00 912828MU1 UNITED STATES TREAS NTS 100.23  50,088,136.69 50,115,250.00 27,113.31 3.15%
1.000% 31/MAR/2012 125,683.06
SEMI-ANN. 1.000% 03/31/2012 50,240 933.06
10TAL FIXED 150,115,250.00
S ST 150,000,000.00 150,088,136.69 1,531,933.06 27,113.31 9.50%
BONDS 151,647,183.06

Category Long Description: MISCELLANEOUS - CURRENCIES

132,793.86 CASH usbD 1.00 132,793.86 132,793.86 0.00 0.01%
0.00
132,793.86

132,793.86

MISCELLANEOUS 132,793.86 132,793.86 0.00 0.00 0.01%
- CURRENCIES 132,793.86

Category Long Description: MISCELLANEOUS - OTHER

EXPENSE  INVESTMENT MGT FEE (159,642.12) 0.00 (0.01%)
(159,642.12)
(159,642.12)

0.00

MISCELLANEOUS (159,642.12) (159,642.12) (0.01%)
- OTHER (159,642.12)

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT
10,000,000.00 13333AN  FDIC ALLIANCE BANK OF ARIZONA 100.00  10,000,000.00 10,000,000.00 0.00 0.63%
CDARS CD 764.38
10,000,764.38
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Quantity Security ID Security Description

Market Price

Cost Base Market Value Base Unrealized Gain/Loss Base

Accrued Income Base
Market Value + Accrued Income Base

% of Fund

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

15,660,312.27

SHORT
TERM

INVESTMENTS - 25,660,312.27
CERTIFICATE OF
DEPOSIT

Category Long Description:
0.00

0.00

0.00

0.00

959468N

FDIC ALLIANCE BANK OF ARIZONA

CDARS 22/DEC/2011

Net Capital Receivable

Net Income Payable

Net Income Receivable

100.00

0.00

0.00

0.00

15,660,312.27 15,660,312.27
926.75
15,661,239.02

25,660,312.27
25,660,312.27 1,691.13
25,662,003.40

25,852.71 25,852.71
0.00
25,852.71

(131,758.62) 0.00
(131,758.62)
(131,758.62)

70,070.53 0.00
70,070.53
70,070.53

25,852.71
(35,835.38) (61,688.09)
(35,835.38)

0.00

0.00

0.00

0.00

0.00

0.00

0.98%

1.61%

0.00%

(0.01%)

0.00%

(0.00%)

Grand Total 1,595,140,702.42

1,595,570,367.86
1,595,349,110.18 1,525,924.07
1,597,096,291.93

(72.53)

100.00%
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