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JPMorgan | _
Detailed Net Asset Valuation LGIP-GOV Pool 7
As of: 31-Jul-2012

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: CASH EQUIVALENTS - REPURCHASE AGREEMENTS

75,039,328.57 06099v282 TRI-PARTY REPO 100.00  75,039,328.57 75,039,328.57 0.00 5.28%
BANK OF AMERICA 33351
0.16% 01/AUG/2012 . >
0.160% 08/01/2012 5,039,662.08
150,000,000.00 38299U442 TRI-PARTY REPO 100.00  150,000,000.00 150,000,000.00 0.00  10.56%
GOLDMAN SACHS AND 2000.00
€O 0.14% 150 007'000'00
0.140% 08/03/2012 ,007,000.
200,000,000.00 655998352 TRI-PARTY REPO 100.00  200,000,000.00 200,000,000.00 0.00  14.08%
NOMURA 0.16% 10 666.67
03/AUG/2012 200,010 060 o
0.160% 08/03/2012 ,010,666.
100,000,000.00 655997342 TRI-PARTY REPO 100.00 100,000,000.00 100,000,000.00 0.00 7.04%
NOMURA 0.15% 5 41667
02/AUG/2012 00,005 4166
0.150% 08/02/2012 100,005,416.67
375,000,000.00 655997516 TRI-PARTY REPO 100.00 375,000,000.00 375,000,000.00 0.00  26.41%
NOMURA 0.21% 2187 50
01/AUG/2012 475 009 167 20
0.210% 08/01/2012 75,002,187.5
ESL A cas 900,039,328.57
NS 900,039,328.57 900,039,328.57 25,604.35 0.00  63.38%
AGREEMENTS 900,064,932.92
Category Long Description: CASH EQUIVALENTS - STIF
9,164.32 928989417 JP MORGAN 100.00 9,164.32 9,164.32 0.00 0.00%
TREASURY PLUS MMF 0.00
AGENCY SHARES :
9,164.32
9,164.32
TOTAL: CASH
LOUNACENTS - STIF 9,164.32 9,164.32 0.00 0.00 0.00%
9,164.32
Category Long Description: FIXED INCOME - CORPORATE BONDS
10,795,000.00 17314JATO  CITIBANK NA 1.75% 100.63  10,863,149.74 10,863,343.15 193.41 0.77%
28/DEC/2012 17549 25
SEMI-ANN. 1.750%
N TyAN: 10,880,892.40
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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
Accrued Income Base

Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - CORPORATE BONDS

8,015,145.29

44,471,000.00

22,832,000.00

6,625,000.00

25,000,000.00

16,637,000.00

17,434,000.00

40,000,977.18

30,000,743.40

302992D09

36185JAA7

36186CBF9

36186CBG7

36967HBA4

481247AN4

90345AAC6

G34998QX8

Y0099Q545

FDIC ALLIANCE BANK
OF ARIZONA CDARS
CD 0.55%

0.550% 07/18/2013

ALLY FINANCIAL INC
1.75% BDS GTD
30/0CT/2012

SEMI-ANN. 1.750%
10/30/2012

ALLY FINANCIAL INC
2.2% NTS 19/DEC/2012
USD1000

SEMI-ANN. 2.200%
12/19/2012

ALLY FINANCIAL INC
GTD SR NT FLT 12
19/DEC/2012

QUARTERLY
FLOATING 12/19/2012

GENL ELEC CAP CORP
FDIC TLGP GTD SR NT
FLT 12

QUARTERLY
FLOATING 09/21/2012

JPMORGAN CHASE &
CO 0.53938% BDS
26/DEC/2012

QUARTERLY
FLOATING 12/26/2012

US CENTRAL
FEDERAL CRED 1.90%
19/0CT/2012

SEMI-ANN. 1.900%
10/19/2012

FIDELITY
INVESTMENTS-
TREASURY
PORTFOLIO SHARES

0.010% 09/04/2012
ALLIANCE BANK OF

ARIZONA
MONEYMARKET

0.290% 09/04/2012

100.00

100.39

100.77

100.02

100.03

100.23

100.37

100.00

100.00

8,015,145.29

44,643,567.03

23,007,359.44

6,631,915.33

25,006,898.00

16,675,295.70

17,498,894.94

40,000,977.18

30,000,743.40

8,015,145.29
1,591.90
8,016,737.19

44,643,325.13
197,970.88
44,841,296.01

23,007,349.76
59,428.98
23,066,778.74

6,626,185.88
3,702.18
6,629,888.06

25,006,898.00
13,320.70
25,020,218.70

16,675,115.37
11,838.91
16,686,954.28

17,498,894.94
94,372.32
17,593,267.26

40,000,977.18
328.78
40,001,305.96

30,000,743.40
7,150.86
30,007,894.26

0.00 0.56%

(241.90) 3.16%

(9.68) 1.62%

(5,729.45) 0.47%

0.00 1.76%

(180.33) 1.18%

0.00 1.24%
0.00 2.82%
0.00 2.11%
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JPMorgan

Detailed Net Asset Valuation LGIP-GOV Pool 7
As of: 31-Jul-2012

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: FIXED INCOME - CORPORATE BONDS
222,337,978.10
O ORREDINCOME = 221,810,865.87 222,343,946.05 407,254.76 (5,967.95)  15.68%

222,745,232.86

Category Long Description: MISCELLANEOUS - CURRENCIES

(3,608.08) CASH usD 1.00 (3,608.08) (3,608.08) 0.00 (0.00%)
0.00
(3,608.08)

(3,608.08)
TOTAL: MISCELLANEOUS
- CURRENCIES (3,608.08) (3,608.08) 0.00 0.00  (0.00%)
(3,608.08)

Category Long Description: MISCELLANEOUS - OTHER

EXPENSE INVESTMENT MGT FEE (74,850.74) 0.00 (0.01%)

(74,850.74)
(74,850.74)

0.00
_Tgmll-ziRMlSCELLANEOUS (74,850.74) (74,850.74) (0.01%)

(74,850.74)

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

10,007,721.10 13333AN  FDIC ALLIANCE BANK 100.00  10,007,721.10 10,007,721.10 0.00 0.71%
OF ARIZONA CDARS 1266731
CD 0.35% 667,
10,020,388.41
7,669,108.88 959468N  FDIC ALLIANCE BANK 100.00  7,669,108.88 7,669,108.88 0.00 0.54%
OF ARIZONA CDARS 7' 648.10
0.35% 648.
7,676,756.98
TOTAL: SHORT TERM 17,676,829.98
INVESTMENTS -
L 17,676,829.98 17,676,829.98 20,315.41 0.00 1.25%
DEPOSIT

17,697,145.39
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Detailed Net Asset Valuation LGIP-GOV Pool 7
As of: 31-Jul-2012

Institutional Accounting Detailed Net Asset Valuation

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

Market Price Cost Base Market Value Base Unrealized Gain/Loss Base % of Fund

Accrued Income Base
Market Value + Accrued Income Base

Quantity Security ID  Security Description

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS

50,000,000.00 9127955V9 UNITED STATES 99.94  49,968,049.96 49,971,900.00 3,850.04 3.52%
TREAS BILLS DT 0.00
15,000,000.00 912795570 UNITED STATES 99.93 14,988,362.50 14,989,515.00 1,152.50 1.06%
TREAS BILLS DT 0.00
MONTHLY 0.000%
02/07/2013 14,989,515.00
20,000,000.00 9127956B2 UNITED STATES 100.00 19,999,562.53 19,999,562.53 0.00 1.41%
TREAS BILLS DT 0.00
0.000% 08/16/2012 19.999 562 53
50,000,000.00 9127956E6 UNITED STATES 99.92  49,950,041.88 49,958,400.00 8,358.12 3.52%
TREAS BILLS DT 0.00
0.000% 03/07/2013 49 958 400.00
50,000,000.00 9127956F3 UNITED STATES 99.90 49,941,916.65 49,949,650.00 7,733.35 3.52%
TREAS BILLS DT 0.00
0.000% 04/04/2013 49 949 650.00
45,000,000.00 9127956M8 UNITED STATES 99.98  44,988,817.50 44,988,817.50 0.00 3.17%
TREAS BILLS DT 0.00
50,000,000.00 9127956S5 UNITED STATES 99.97 49,980,749.95 49,985,200.00 4,450.05 3.52%
TREAS BILLS DT 0.00
0.000% 11/08/2012 49.985.200.00
279,843,045.03
TOTAL: SHORT TERM
INVESTMENTS - 280,000,000.00 279,817,500.97 0.00 25,544.06 19.71%
TREASURY BILLS
279,843,045.03
Category Long Description:
0.00 Net Income Payable 0.00 (217,657.40) 0.00 0.00 (0.02%)
(217,657.40)
(217,657.40)
0.00 Net Income Receivable 0.00 75,627.70 0.00 0.00 0.01%
75,627.70
75,627.70
0.00
TOTAL: 0.00 (142,029.70) 0.00 (0.01%)

(142,029.70)
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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:

(142,029.70)

1,419,902,737.92

Grand Total 1,419,532,580.66 1,419,666,281.37 236,294.08 19,576.11 100.00%

1,420,139,032.00
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