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As of: 30-Jun-2011

Institutional Accounting Detailed Net Asset Valuation

Account:    STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)
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: CASH EQUIVALENTS - REPURCHASE AGREEMENTS
23,000,000.00 38199WT00 TRI-PARTY REPO GOLDMAN 

SACHS 0.04% 01/JUL/2011     
0.040% 07/01/2011 

100.00 23,000,000.00 23,000,000.00
230.00

23,000,230.00

0.00 19.06%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

23,000,000.00 23,000,000.00
23,000,000.00

230.00
23,000,230.00

0.00 19.06%

 

Category Long Description: CASH EQUIVALENTS - STIF
170,285.61 928989417 JP MORGAN TREASURY PLUS 

MMF AGENCY SHARES          
MONTHLY VARIABLE 12/31/2049
 

100.00 170,285.61 170,285.61
0.00

170,285.61

0.00 0.14%

TOTAL: CASH 
EQUIVALENTS - 
STIF

170,285.61 170,285.61
170,285.61

0.00
170,285.61

0.00 0.14%

 

Category Long Description: FIXED INCOME - CMO/REMIC
78,088.42 38374C5H0 GNMA REMIC TRUST 2003-85 

PD DUE 20/MAR/2033 4.00   
MONTHLY 4.000% 03/20/2033 

105.68 78,088.42 82,526.40
260.29

82,786.69

4,437.98 0.07%

135,807.24 38374GKR2 GINNIE MAE 2004-29 B-MX 
5.000% 16/AUG/2029         
MONTHLY 5.000% 08/16/2029 

103.65 140,199.08 140,765.59
565.86

141,331.45

566.51 0.12%

108,346.62 38374LP54 GINNIE MAE 2005-58 NJ MX 
4.500% 20/AUG/2035        
MONTHLY 4.500% 08/20/2035 

101.84 111,723.17 110,342.21
406.30

110,748.51

(1,380.96) 0.09%

2,267,072.38 38374XWJ0 GINNIE MAE 2009-24 A 4.500% 
20/MAR/2034            
MONTHLY 4.500% 03/20/2034 

105.10 2,373,711.16 2,382,754.06
8,501.52

2,391,255.58

9,042.90 1.98%

3,629,072.76 38376ETD7 GINNIE MAE 2009-108 WG 
4.000% 20/SEP/2038          
MONTHLY 4.000% 09/20/2038 

105.62 3,716,825.39 3,832,969.67
12,096.91

3,845,066.58

116,144.28 3.19%

413,338.00 38376KWC1 GINNIE MAE 2009-87 BD 3.000% 
20/OCT/2038           
MONTHLY 3.000% 10/20/2038 

102.82 418,248.12 425,004.71
1,033.35

426,038.06

6,756.59 0.35%

1,807,777.18 38376TBZ4 GINNIE MAE 2010-12 MH 4.000% 105.91 1,853,018.21 1,914,592.23 61,574.02 1.59%
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As of: 30-Jun-2011

Institutional Accounting Detailed Net Asset Valuation

Account:    STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)
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: FIXED INCOME - CMO/REMIC
20/JUL/2037           
MONTHLY 4.000% 07/20/2037
 

6,025.92
1,920,618.15

1,807,777.18 38376TCB6 GINNIE MAE 2010-12 MD 4.500% 
20/JUL/2037           
MONTHLY 4.500% 07/20/2037 

108.00 1,887,469.52 1,952,322.34
6,779.16

1,959,101.50

64,852.82 1.62%

TOTAL: FIXED 
INCOME - 
CMO/REMIC

10,247,279.78 10,579,283.07
10,841,277.21

35,669.31
10,876,946.52

261,994.14 9.01%

 

Category Long Description: FIXED INCOME - CORPORATE BONDS
1,000,000.00 06050BAG6 BANK OF AMERICA CORP 2.1% 

SRN 30/APR/2012 USD1000  
SEMI-ANN. 2.100% 04/30/2012 

101.57 1,007,182.00 1,015,677.00
3,558.33

1,019,235.33

8,495.00 0.84%

1,244,000.00 17313UAA7 CITIGROUP INC 2.875% GTD 
BDS 09/DEC/2011 USD1000   
SEMI-ANN. 2.875% 12/09/2011 

101.18 1,253,018.42 1,258,671.74
2,185.64

1,260,857.38

5,653.32 1.04%

1,000,000.00 17313UAE9 CITIGROUP INC 2.125% SRN 
30/APR/2012 USD1000       
SEMI-ANN. 2.125% 04/30/2012 

101.58 1,006,276.08 1,015,767.00
3,600.69

1,019,367.69

9,490.92 0.84%

1,000,000.00 17313YAG6 CITIGROUP FUNDING INC 
2.125% NTS 12/JUL/2012       
SEMI-ANN. 2.125% 07/12/2012 

101.94 1,007,917.00 1,019,395.00
9,975.69

1,029,370.69

11,478.00 0.85%

1,000,000.00 17313YAL5 CITIGROUP FUNDING INC 
1.875% 22/OCT/2012           
SEMI-ANN. 1.875% 10/22/2012 

101.94 1,002,028.57 1,019,448.00
3,593.75

1,023,041.75

17,419.43 0.85%

2,000,000.00 17314JAK9 CITIBANK N A 1.5% NTS 
12/JUL/2011 USD1000          
SEMI-ANN. 1.500% 07/12/2011 

100.03 2,000,586.47 2,000,586.47
14,083.33

2,014,669.80

0.00 1.67%

400,000.00 17314JAN3 CITIBANK N A 1.375% BDS 
10/AUG/2011 USD1000        
SEMI-ANN. 1.375% 08/10/2011 

100.14 400,551.80 400,551.80
2,154.17

402,705.97

0.00 0.33%

2,000,000.00 17314JAP8 CITIGROUP INC 1.25% BDS 
22/SEP/2011 USD1000        
SEMI-ANN. 1.250% 09/22/2011 

100.22 2,004,498.19 2,004,498.19
6,875.00

2,011,373.19

0.00 1.67%

1,000,000.00 36967HAH0 GEN ELEC CAP CORP 2.2% GTD 
SNR NT 08/JUN/2012 USD  

101.85 1,017,653.27 1,018,540.00 886.73 0.85%
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Account:    STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)
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: FIXED INCOME - CORPORATE BONDS
SEMI-ANN. 2.200% 06/08/2012 1,405.56

1,019,945.56

1,000,000.00 36967HAV9 GENERAL ELECTRIC CAPITAL 
CORP SER'G'2.125% NTS     
SEMI-ANN. 2.125% 12/21/2012 

102.38 1,024,092.60 1,023,835.00
590.28

1,024,425.28

(257.60) 0.85%

5,000,000.00 36967HAY3 GENERAL ELECTRIC CAPITAL 
CORP 2.625% BDS           
SEMI-ANN. 2.625% 12/28/2012 

103.02 5,142,600.06 5,151,150.00
1,093.75

5,152,243.75

8,549.94 4.27%

1,000,000.00 38146FAA9 GOLDMAN SACHS GROUP INC 
3.25% BDS 15/JUN/2012      
 

102.81 1,018,604.25 1,028,063.00
1,444.44

1,029,507.44

9,458.75 0.85%

1,050,000.00 61757UAB6 MORGAN STANLEY 3.25% 
01/DEC/2011                   
SEMI-ANN. 3.250% 12/01/2011 

101.17 1,062,946.09 1,062,325.95
2,843.75

1,065,169.70

(620.14) 0.88%

2,000,000.00 690353NM5 OVERSEAS PRIVATE INV CORP 
PARTN CTF 5.08%          
SEMI-ANN. 5.080% 12/10/2013 

133.63 2,670,914.80 2,672,540.00
0.00

2,672,540.00

1,625.20 2.21%

1,000,000.00 69351CAC7 PNC FUNDING CORPORATION 
2.3% BDS 22/JUN/2012       
SEMI-ANN. 2.300% 06/22/2012 

102.01 1,019,022.74 1,020,144.00
575.00

1,020,719.00

1,121.26 0.85%

4,000,000.00 73278MAA1 POOLED FDG TR I 2.74% BDS 
15/FEB/2012 USD          
SEMI-ANN. 2.740% 02/15/2012 

101.49 4,050,230.00 4,059,408.00
41,404.44

4,100,812.44

9,178.00 3.40%

1,000,000.00 949744AA4 WELLS FARGO & CO 3.00% BDS 
09/DEC/2011 USD1000     
SEMI-ANN. 3.000% 12/09/2011 

101.25 1,008,944.36 1,012,458.00
1,833.33

1,014,291.33

3,513.64 0.84%

TOTAL: FIXED 
INCOME - 
CORPORATE 
BONDS

26,694,000.00 27,697,066.70
27,783,059.15

97,217.15
27,880,276.30

85,992.45 23.11%

 

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
3,000,000.00 038461AC3 AID-EGYPT 4.45% 15/SEP/2015                        

SEMI-ANN. 4.450% 09/15/2015 
111.08 3,331,316.84 3,332,550.00

39,308.33
3,371,858.33

1,233.16 2.79%

3,000,000.00 911759JQ2 U S DEPT HSG & URBAN DEV 
GOVT 4.33% DEB            

110.32 3,326,862.40 3,309,528.00
54,125.00

(17,334.40) 2.79%
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Institutional Accounting Detailed Net Asset Valuation

Account:    STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)
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: FIXED INCOME - GOVERNMENT BONDS
SEMI-ANN. 4.330% 08/01/2015 3,363,653.00

500,000.00 912810DP0 USA TREASURY BDS 11.25% 
BDS 15/FEB/2015 USD1000    
SEMI-ANN. 11.250% 02/15/2015 

135.95 654,930.09 679,726.50
21,132.60

700,859.10

24,796.41 0.58%

2,000,000.00 912828JK7 UNITED STATES TREAS NTS 
3.125% 31/AUG/2013         
SEMI-ANN. 3.125% 08/31/2013 

105.63 2,099,122.76 2,112,656.00
20,889.95

2,133,545.95

13,533.24 1.77%

250,000.00 912828JW1 UNITED STATES TREAS NTS 
1.500% 31/DEC/2013         
SEMI-ANN. 1.500% 12/31/2013 

102.15 247,810.97 255,371.00
10.19

255,381.19

7,560.03 0.21%

2,500,000.00 912828KV1 UNITED STATES TREAS NTS 
02.250% 31/MAY/2014        
SEMI-ANN. 2.250% 05/31/2014 

104.24 2,510,442.32 2,606,055.00
4,764.34

2,610,819.34

95,612.68 2.16%

1,000,000.00 912828LF5 UNITED STATES TREAS NTS 
1.125% 30/JUN/2011         
 

100.00 1,000,000.00 1,000,000.00
0.00

1,000,000.00

0.00 0.83%

2,000,000.00 912828LS7 UNITED STATES TREAS NTS 
2.375% 31/OCT/2014         
SEMI-ANN. 2.375% 10/31/2014 

104.59 2,075,866.07 2,091,718.00
8,002.72

2,099,720.72

15,851.93 1.74%

1,000,000.00 912828LV0 UNITED STATES TREAS NTS 1% 
31/AUG/2011             
SEMI-ANN. 1.000% 08/31/2011 

100.07 1,000,669.48 1,000,669.48
3,342.39

1,004,011.87

0.00 0.83%

1,000,000.00 912828MJ6 UNITED STATES TREAS NTS 
0.875% 31/JAN/2012         
SEMI-ANN. 0.875% 01/31/2012 

100.44 999,610.02 1,004,375.00
3,649.86

1,008,024.86

4,764.98 0.84%

500,000.00 912828MN7 UNITED STATES TREAS NTS 
1.375% 15/FEB/2013         
SEMI-ANN. 1.375% 02/15/2013 

101.59 504,905.78 507,949.00
2,582.87

510,531.87

3,043.22 0.42%

500,000.00 912828MX5 UNITED STATES TREAS NTS 
1.75% 15/APR/2013          
SEMI-ANN. 1.750% 04/15/2013 

102.35 507,843.75 511,760.00
1,840.85

513,600.85

3,916.25 0.43%

1,000,000.00 912828NB2 UNITED STATES TREAS NTS 
1.00% 30/APR/2012          
SEMI-ANN. 1.000% 04/30/2012 

100.66 999,001.36 1,006,640.00
1,684.78

1,008,324.78

7,638.64 0.84%

500,000.00 912828NH9 UNITED STATES TREAS NTS 
1.125% 15/JUN/2013         
SEMI-ANN. 1.125% 06/15/2013 

101.29 503,315.89 506,465.00
245.90

3,149.11 0.42%
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As of: 30-Jun-2011

Institutional Accounting Detailed Net Asset Valuation

Account:    STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)
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: FIXED INCOME - GOVERNMENT BONDS
506,710.90

500,000.00 912828NN6 UNITED STATES TREAS NTS 
1.000% 15/JUL/2013         
SEMI-ANN. 1.000% 07/15/2013 

101.06 500,048.51 505,315.00
2,306.63

507,621.63

5,266.49 0.42%

2,000,000.00 912828NZ9 UNITED STATES TREAS NTS 
1.250% 30/SEP/2015         
SEMI-ANN. 1.250% 09/30/2015 

99.35 2,003,996.40 1,987,032.00
6,284.15

1,993,316.15

(16,964.40) 1.65%

1,000,000.00 912828PB0 UNITED STATES TREAS NTS 
0.500% 15/OCT/2013         
SEMI-ANN. 0.500% 10/15/2013 

99.84 999,451.32 998,438.00
1,051.91

999,489.91

(1,013.32) 0.83%

1,000,000.00 912828PD6 UNITED STATES TREAS NTS 
0.375% 31/OCT/2012         
SEMI-ANN. 0.375% 10/31/2012 

100.10 999,895.08 1,000,977.00
631.79

1,001,608.79

1,081.92 0.83%

1,000,000.00 912828PU8 UNITED STATES TREAS NTS 
0.5% 15/NOV/2013           
SEMI-ANN. 0.500% 11/15/2013 

99.76 992,722.57 997,578.00
638.59

998,216.59

4,855.43 0.83%

TOTAL: FIXED 
INCOME - 
GOVERNMENT 
BONDS

24,250,000.00 25,257,811.61
25,414,802.98

172,492.85
25,587,295.83

156,991.37 21.21%

 

Category Long Description: FIXED INCOME - MORTGAGE BACKED SECURITIES
1,351,449.60 36200NTC5 GNMA I MORTPASS 4.5% 

15/JUN/2019 SF PN# 605447     
MONTHLY 4.500% 06/15/2019 

107.77 1,424,888.30 1,456,442.90
5,067.94

1,461,510.84

31,554.60 1.21%

1,098,206.01 36202FAE6 GNMA II MORTPASS 4.5% 
20/AUG/2024 SF PN# 004505    
MONTHLY 4.500% 08/20/2024 

107.35 1,146,495.14 1,178,917.91
4,118.27

1,183,036.18

32,422.77 0.98%

1,144,584.20 36202FBR6 GNMA II MORTPASS 4.5% 
20/OCT/2024 SF PN# 004548    
MONTHLY 4.500% 10/20/2024 

107.29 1,195,030.46 1,227,989.27
4,292.19

1,232,281.46

32,958.81 1.02%

4,305,333.97 36202FFH4 GNMA II MORTPASS 4.5% 
20/APR/2025 SF PN# 004668    
MONTHLY 4.500% 04/20/2025 

107.29 4,525,981.36 4,619,060.73
16,145.00

4,635,205.73

93,079.37 3.84%

5,536.76 36207KD64 GNMA I MORTPASS 6% 
15/OCT/2013 SF PN# 434025       
MONTHLY 6.000% 10/15/2013 

109.62 5,717.31 6,069.33
27.68

6,097.01

352.02 0.01%

 
D-045-316-441 11-Jul-2011 16:25:18



Detailed Net Asset Valuation LGIP-Gov Med-Term Pool 700

Page 6 of 9

As of: 30-Jun-2011

Institutional Accounting Detailed Net Asset Valuation

Account:    STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)
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: FIXED INCOME - MORTGAGE BACKED SECURITIES
1,484,043.58 3620A3Q31 GNMA I MORTPASS 4.5% 

15/AUG/2024 SF PN# 717874     
MONTHLY 4.500% 08/15/2024 

107.41 1,545,970.41 1,594,004.74
5,565.16

1,599,569.90

48,034.33 1.33%

4,119,643.10 3620A5MX4 GNMA I MORTPASS 5% 
15/SEP/2039 SF PN# 719574       
MONTHLY 5.000% 09/15/2039 

108.90 4,361,363.76 4,486,119.67
17,165.18

4,503,284.85

124,755.91 3.73%

1,175,577.03 3620A6FL6 GNMA I MORTPASS 4.5% 
15/AUG/2024 SF PN# 720271     
MONTHLY 4.500% 08/15/2024 

107.41 1,226,411.09 1,262,682.16
4,408.41

1,267,090.57

36,271.07 1.05%

372,236.68 36225BWY0 GNMA I MORTPASS 5% 
15/FEB/2018 JP PN# 781563       
MONTHLY 5.000% 02/15/2018 

107.51 400,431.25 400,202.78
1,550.99

401,753.77

(228.47) 0.33%

470,651.11 36241KZ76 GNMA I MORTPASS 5.5% 
15/FEB/2024 JP PN# 782566     
MONTHLY 5.500% 02/15/2024 

108.35 502,182.79 509,964.39
2,157.15

512,121.54

7,781.60 0.42%

444,158.95 36290TK65 GNMA I MORTPASS 5% 
15/DEC/2035 SF PN# 616917       
MONTHLY 5.000% 12/15/2035 

108.86 476,830.76 483,531.79
1,850.66

485,382.45

6,701.03 0.40%

6,464.34 36294XCP9 GNMA I MORTPASS 5% 
15/SEP/2022 SF PN# 662578       
MONTHLY 5.000% 09/15/2022 

108.14 6,781.42 6,990.49
26.93

7,017.42

209.07 0.01%

1,564,274.05 36297KGS4 GNMA I MORTPASS 5% 
15/OCT/2039 SF PN# 714009       
MONTHLY 5.000% 10/15/2039 

108.52 1,638,294.81 1,697,563.23
6,517.81

1,704,081.04

59,268.42 1.41%

TOTAL: FIXED 
INCOME - 
MORTGAGE 
BACKED 
SECURITIES

17,542,159.38 18,456,378.86
18,929,539.39

68,893.37
18,998,432.76

473,160.53 15.75%

 

Category Long Description: INVESTMENT COMPANIES - EXCHANGE TRADED FUND
59,400.00 464287457 ISHARES BARCLAYS 1-3 YRS 

TREASURY BOND FUND        
 

84.30 4,998,213.00 5,007,420.00
0.00

5,007,420.00

9,207.00 4.15%

TOTAL: 
INVESTMENT 
COMPANIES - 
EXCHANGE 
TRADED FUND

59,400.00 4,998,213.00
5,007,420.00

0.00
5,007,420.00

9,207.00 4.15%
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Account:    STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)
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: INVESTMENT COMPANIES - EXCHANGE TRADED FUND
 

Category Long Description: MISCELLANEOUS - CURRENCIES
254,350.49 CASH USD 

 
1.00 254,350.49 254,350.49

0.00
254,350.49

0.00 0.21%

TOTAL: 
MISCELLANEOUS 
- CURRENCIES

254,350.49 254,350.49
254,350.49

0.00
254,350.49

0.00 0.21%

 

Category Long Description: MISCELLANEOUS - OTHER
 EXPENSE INVESTMENT MGT FEE 

 
 (5,954.19) 0.00

(5,954.19)
(5,954.19)

 (0.00%)

TOTAL: 
MISCELLANEOUS 
- OTHER

 (5,954.19)
0.00

(5,954.19)
(5,954.19)

 (0.00%)

 

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT
245,362.47 786765N FDIC METRO PHOENIX BANK 

CD 1.25% 30/AUG/2011       
 

100.00 245,362.47 245,362.47
2,598.46

247,960.93

0.00 0.21%

245,372.62 788015D FDIC BANK OF TUCSON CD 
1.21% 29/SEP/2011           
 

100.00 245,372.62 245,372.62
2,236.92

247,609.54

0.00 0.21%

7,534,121.63 938554N FDIC US BANK CDARS 
ACCOUNT 0.40% 31/JUL/2011       
 

100.00 7,534,121.63 7,534,188.68
66.05

7,534,254.73

67.05 6.24%

245,000.00 946037N FDIC WEST 1.25% 01/JUL/2012                        
 

100.00 245,000.00 245,000.00
3,675.00

248,675.00

0.00 0.21%

245,000.00 946040N FDIC BNC 1.0% 02/JUL/2011                          
 

100.00 245,000.00 245,000.00
2,443.29

247,443.29

0.00 0.21%

246,505.33 957928N FDIC PINNACLE BANK CD 1% 
30/NOV/2011               
 

100.00 246,505.33 246,505.33
1,438.51

0.00 0.21%
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As of: 30-Jun-2011

Institutional Accounting Detailed Net Asset Valuation

Account:    STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)
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: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT
247,943.84

246,546.19 968994N FDIC MARSHALL & ILSLEY BANK 
0.65% 31/JAN/2012      
 

100.00 246,546.19 246,546.19
272.21

246,818.40

0.00 0.20%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
CERTIFICATE OF 
DEPOSIT

9,007,908.24 9,007,908.24
9,007,975.29

12,730.44
9,020,705.73

67.05 7.48%

 

Category Long Description: 
0.00  Net Income Payable 

 
0.00 (130,736.04) 0.00

(130,736.04)
(130,736.04)

0.00 (0.11%)

TOTAL: 0.00 (130,736.04)
0.00

(130,736.04)
(130,736.04)

0.00 (0.11%)

 

Grand Total 111,225,383.50 119,284,607.35
120,408,710.12

250,542.89
120,659,253.01

987,412.54 100.00%
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