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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

300,000,000.00 06099E785

350,000,000.00 17399K470

300,000,000.00 5199U3378

121,008,794.97 65599X958

TOTAL: CASH
EQUIVALENTS -
REPURCHASE
AGREEMENTS

1,071,008,794.97

TRI-PARTY REPO BANK
OF AMERICA 0 .07%
07/MAR/2012

0.070% 03/07/2012
TRI-PARTY REPO

CITIGROUP 0.13%
05/MAR/2012

0.130% 03/05/2012
TRI-PARTY REPO

DEUTSCHE BANK
0.07% 07/MAR/2012

0.070% 03/07/2012
TRI-PARTY REPO

NOMURA .17%
01/MAR/2012

0.170% 03/01/2012

Category Long Description: CASH EQUIVALENTS - STIF

50,002,894.53 316997980

0.08 928989417

TOTAL: CASH
EQUIVALENTS - STIF SEHNE Bl

FIDELITY
INVESTMENTS -
TREASURY
PORTFOLIO SHARES

MONTHLY VARIABLE
03/01/2012

JPMORGAN US TREAS
PLUS MMKT FUND
AGENCY SHARES -

FUND 3917

Category Long Description: FIXED INCOME - CORPORATE BONDS
8,200,000.00 05951TAC8 BANCO BVA PUERTO R

VAR BDS 25/MAY/2012
usD

100.00 300,000,000.00

100.00 350,000,000.00

100.00 300,000,000.00

100.00 121,008,794.97

1,071,008,794.97

100.00  50,002,894.53

100.00 0.08

50,002,894.61

100.09 8,207,425.88

300,000,000.00
4,666.67
300,004,666.67

350,000,000.00
3,791.67
350,003,791.67

300,000,000.00
4,666.67
300,004,666.67

121,008,794.97
571.43
121,009,366.40

1,071,008,794.97

13,696.44

1,071,022,491.41

50,002,894.53
397.28
50,003,291.81

0.08

0.00

0.08
50,002,894.61
397.28

50,003,291.89

8,207,425.88
335.24

0.00 18.57%

0.00 21.67%

0.00 18.57%

0.00 7.49%

0.00 66.30%

0.00 3.10%

0.00 0.00%
0.00 3.10%

0.00 0.51%
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Institutional Accounting Detailed Net Asset Valuation

Account: P 03274 STATE OF ARIZONA - POOL 7 (LGIP FF&C)

Market Value Base Unrealized Gain/Loss Base % of Fund

Accrued Income Base
Market Value + Accrued Income Base

Quantity Security ID Security Description Market Price Cost Base

Category Long Description: FIXED INCOME - CORPORATE BONDS

QUARTERLY FLOATING
05/25/2012

8,207,761.12

16,000,000.00 06050BAE1 BANK OF AMERICA 100.24 16,039,082.43 16,039,136.00 53.57 0.99%
CORP FRN 22/JUN/2012 29547.73
USD1000 16 068’683'73
QUARTERLY FLOATING ' ' ’
06/22/2012
10,000,000.00 06050BAG6 BANK OF AMERICA 100.30 10,030,377.70 10,030,377.70 0.00 0.63%
CORP 2.1% SRN 70.573.77
30/APR/2012 USD1000 10 100'951'47
SEMI-ANN. 2.100% ' ' '
04/30/2012
8,000,339.73 16832AD FDIC ALLIANCE BANK 100.00 8,000,339.73 8,000,339.73 0.00 0.50%
OF ARIZONA CDARS 3.081.77
CD 0.38% 8,003,421.50
0.380% 07/19/2012 T
15,710,000.00 17314AAB8 CITIGROUP FUNDING 100.08 15,722,300.30 15,722,300.30 0.00 0.97%
INC FRN 30/APR/2012 11 946.65
USD10000 15 734’246.95
QUARTERLY FLOATING ' ' ’
04/30/2012
48,000,000.00 17314AAE2 CITIGROUP FUNDING 100.03 48,015,510.22 48,015,510.22 0.00 2.98%
INC FRN 30/MAR/2012 72 684.63
USD1000 48,088,194.85
QUARTERLY FLOATING ! ! :
03/30/2012
25,000,000.00 36967HBA4 GENL ELEC CAP CORP 100.20 25,027,592.50 25,049,500.00 21,907.50 1.55%
FDIC TLGP GTD SR NT 27.953.77
FLT 12 25 077’453.77
QUARTERLY FLOATING ' ’ ’
09/21/2012
16,637,000.00 481247AN4 JPMORGAN CHASE & 100.33 16,715,153.87 16,691,402.99 (23,750.88) 1.03%
CO 0.53938% BDS 24 744.60
26/DEC/2012 16 716’147.59
QUARTERLY FLOATING ' ' ’
12/26/2012
33,640,000.00 61757UANO MORGAN STANLEY 100.01 33,644,465.50 33,644,465.50 0.00 2.09%
FRN 13/MAR/2012 54 756.90
USD1000 e
33,699,222.40
15,000,000.00 967651D UNITED STATES ZCP 100.00 14,999,331.19 14,999,331.19 0.00 0.93%

08/MAR/2012
MONTHLY 0.000%

0.00
14,999,331.19
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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: FIXED INCOME - CORPORATE BONDS
03/08/2012

29,973,471.66 975709D ALLIANCE BANK OF
ARIZONA REPO SWEEP
0.226%

0.226% 04/02/2012

TOTAL: FIXED INCOME -

CORPORATE BONDS 226,160,811.39

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
50,000,000.00 912828MU1 UNITED STATES

TREAS NTS 1.000%
31/MAR/2012

SEMI-ANN. 1.000%
03/31/2012

TOTAL: FIXED INCOME -
GOVERNMENT BONDS 50,000,000.00

Category Long Description: MISCELLANEOUS - CURRENCIES
(10.24) CASH usD

TOTAL: MISCELLANEOUS
- CURRENCIES (10.24)

Category Long Description: MISCELLANEOUS - OTHER
EXPENSE  INVESTMENT MGT FEE

TOTAL: MISCELLANEOUS
- OTHER

100.00

100.06

1.00

29,973,471.66

226,375,050.98

50,029,056.05

50,029,056.05

(10.24)

(10.24)

(76,619.47)

(76,619.47)

29,973,471.66
4,911.03
29,978,382.69
226,373,261.17
300,536.09
226,673,797.26

50,029,056.05
209,016.39
50,238,072.44

50,029,056.05
209,016.39
50,238,072.44

(10.24)
0.00
(10.24)

(10.24)
0.00
(10.24)

0.00
(76,619.47)
(76,619.47)

0.00
(76,619.47)

0.00 1.86%

(1,789.81)  14.03%

0.00 3.11%

0.00 3.11%

0.00 (0.00%)

0.00  (0.00%)

(0.00%)

(0.00%)
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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: MISCELLANEOUS - OTHER

(76,619.47)
Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT
10,000,000.00 13333AN  FDIC ALLIANCE BANK 100.00  10,000,000.00 10,000,000.00 0.00 0.62%
OF ARIZONA CDARS 5 045 21
10,005,945.21
7,663,517.71 959468N  FDIC ALLIANCE BANK 10000  7,663,517.71 7,663,517.71 0.00 0.47%
OF ARIZONA CDARS > 408.23
22IDEC/2011 408,
7,665,925.94
TOTAL: SHORT TERM 17,663,517.71
INVESTMENTS -
L 17,663,517.71 17,663,517.71 8,353.44 0.00 1.09%
DEPOSIT

17,671,871.15

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS

100,000,000.00 9127954B4 UNITED STATES 99.96  99,973,254.09 99,956,100.00 (17,154.09)  6.19%
TREAS BILLS DT 0.00
0.000% 07/26/2012 99.956.100.00

50,000,000.00 91279556 UNITED STATES 99.99  49,994,215.31 49,994,215.31 0.00 3.09%
TREAS BILLS DT 0.00

50,000,000.00 9127955X5 UNITED STATES 99.96  49,988,138.81 49,979,600.00 (8538.81)  3.09%
TREAS BILLS DT 0.00
0.000% 07/19/2012 49 979.600.00

199,929,915.31
TOTAL: SHORT TERM
INVESTMENTS - 200,000,000.00 199,955,608.21 0.00 (25,692.90) 12.38%
TREASURY BILLS

199,929,915.31

Category Long Description:

0.00 Net Income Payable 0.00 (125,633.39) 0.00 0.00 (0.01%)
(125,633.39)
(125,633.39)

0.00 Net Income Receivable 0.00 40,915.00 0.00 0.00 0.00%
40,915.00
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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:
40,915.00
0.00
TOTAL: 0.00 (84,718.39) (84,718.39) 0.00  (0.01%)
(84,718.39)

1,615,007,429.58

Grand Total 1,614,836,008.44 1,614,873,574.43 370,661.78 (27,482.71)  100.00%

1,615,378,091.36
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End of Report
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