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Detailed Net Asset Valuation LGIP-GOV Pool 7
As of: 30-Nov-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

42,896,529.69 06099vV936 TRI-PARTY REPO BANK 100.00  42,896,529.69 42,896,529.69 0.00 3.04%
OF AMERICA 0.20% 238.31
03/DEC/2012 :

0.200% 12/03/2012 42,896,768.00

90,000,000.00 15199W249 TRI-PATY REPO 100.00  90,000,000.00

DEUTSCHE 0.20%
03/DEC/2012

0.200% 12/03/2012

90,000,000.00 0.00 6.39%

23,000.00
90,023,000.00

150,000,000.00 38199CX17 TRI-PARTY REPO 100.00 150,000,000.00 150,000,000.00 0.00  10.64%
GOLDMAN SACHS 9.625.00
0.21% 22/JAN/2013 150,005, 698.00
0.210% 01/22/2013 009,625
65,000,000.00 606998675 TRI-PARTY REPO 100.00  65,000,000.00 65,000,000.00 0.00 4.61%
MIZUHO 0.20% 16250 00
11/JAN/2013 65,016 220.00
0.200% 01/11/2013 016,250
150,000,000.00 606998816 TRI-PARTY REPO 100.00 150,000,000.00 150,000,000.00 0.00  10.64%
MIZUHO SECURITIES 2187500
0.21% 07/JAN/2013 0091 87800
0.210% 01/07/2013 150,021,875
400,000,000.00 655990A09 TRI-PARTY REPO 100.00  400,000,000.00 400,000,000.00 0.00  28.37%
NOMURA 0.24% > 666.67
03/DEC/2012 400,002.666.67
0.240% 12/03/2012 ,002,666.
Eg&A\%AE AsH_ 897,896,529.69
Al 897,896,529.69 897,896,529.69 73,654.98 0.00  63.70%
AGREEMENTS 897,970,184.67
Category Long Description: FIXED INCOME - CORPORATE BONDS
30,027,302.33 01899RT77 ALLIANCE BANK OF 100.00  30,027,302.33 30,027,302.33 0.00 2.13%
ARIZONA MONEY 7157 19
MARKET A7
30,034,459.52
10,795,000.00 17314JATO  CITIBANK NA 1.75% 100.11  10,807,349.38 10,807,349.38 0.00 0.77%
SEMI-ANN. 1.750%
12/28/2012 10,887,869.46
10,025,172.52 302990M45 FDIC ALLIANCE BANK 100.00  10,025,172.52 10,025,172.52 0.00 0.71%
OF ARIZONA CDARS CD 10283 36
. () ! :
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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: FIXED INCOME - CORPORATE BONDS
0.520% 09/19/2013 10,035,455.88
8,015,145.29 302992D09 FDIC ALLIANCE BANK 100.00 8,015,145.29 8,015,145.29 0.00 0.57%
OF ARIZONA CDARS CD 16.304.78
0.55% 8,031,450.07
0.550% 07/18/2013 e
7,682,482.45 30299X039 FEDIC ALLIANCE BANK 100.00 7,682,482.45 7,682,482.45 0.00 0.55%
OF ARIZONA CDARS CD 4.723.15
0.51% 7,687,205.60
0.510% 10/17/2013 E e
40,002,338.95 31599GH33 FIDELITY 100.00 40,002,338.95 40,002,338.95 0.00 2.84%
INVESTMENTS- 328.79
TREASURY PORTFOLIO '
SHARES 40,002,667.74
41,632,000.00 36186CBF9 ALLY FINANCIAL INC 100.10  41,672,670.82 41,672,670.82 0.00 2.99%
2.2% NTS 19/DEC/2012 412.928.26
USD1000 42 085’599.08
SEMI-ANN. 2.200% ! ' ’
12/19/2012
6,625,000.00 36186CBG7 ALLY FINANCIAL INC 100.01 6,625,889.11 6,625,889.11 0.00 0.47%
GTD SR NT FLT 12 5115.01
19/DEC/2012 6 631’004.12
QUARTERLY FLOATING ! ! ’
12/19/2012
16,637,000.00 481247AN4 JPMORGAN CHASE & 100.04 16,643,512.87 16,643,512.87 0.00 1.18%
CO 0.53938% BDS 18.826.81
26/DEC/2012 16 662’339.68
QUARTERLY FLOATING ' ' ’
12/26/2012
171,501,863.72
TOTAL: FIXED INCOME -
CORPORATE BONDS 171,441,441.54 171,501,863.72 556,187.43 0.00 12.21%
172,058,051.15
Category Long Description: FIXED INCOME - GOVERNMENT BONDS
25,000,000.00 912828RA0 UNITED STATES TREAS 100.12 25,028,935.44 25,030,275.00 1,339.56 1.78%
NTS 0.375% 39.232.34
30/JUN/2013 25 069’507.34
SEMI-ANN. 0.375% ' ' ’
06/30/2013
50,000,000.00 912828RD4 UNITED STATES TREAS 99.93  49,982,486.03 49,966,800.00 (15,686.03) 3.55%

NTS 0.125%
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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: FIXED INCOME - GOVERNMENT BONDS

31/AUG/2013

SEMI-ANN. 0.125%
08/31/2013

TOTAL: FIXED INCOME -
GOVERNMENT BONDS 75,000,000.00

Category Long Description: MISCELLANEOUS - CURRENCIES

(2.45) CASH usD
TOTAL:
MISCELLANEOUS - (2.45)
CURRENCIES

Category Long Description: MISCELLANEOUS - OTHER

EXPENSE  INVESTMENT MGT FEE

TOTAL:
MISCELLANEOUS -
OTHER

1.00

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS

50,000,000.00 9127955V9 UNITED STATES TREAS

BILLS DT
0.000% 01/10/2013

15,000,000.00 912795570 UNITED STATES TREAS

BILLS DT

MONTHLY 0.000%
02/07/2013

50,000,000.00 9127956E6 UNITED STATES TREAS

BILLS DT

08/MAR/2012-07/MAR/

99.98

99.97

99.98

15,883.98
49,982,683.98

74,997,075.00
75,011,421.47 55,116.32
75,052,191.32

(2.45) (2.45)
0.00
(2.45)

(2.45)
(2.45) 0.00
(2.45)

(67,612.62) 0.00
(67,612.62)
(67,612.62)

0.00
(67,612.62) (67,612.62)
(67,612.62)

49,992,111.00 49,992,111.00
0.00
49,992,111.00

14,995,835.00 14,995,835.00
0.00
14,995,835.00

49,978,000.16 49,988,900.00
0.00
49,988,900.00

(14,346.47) 5.32%

0.00 (0.00%)

0.00  (0.00%)

(0.00%)

(0.00%)
0.00 3.55%
0.00 1.06%
10,899.84 3.55%
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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: SHORT TERM INVESTMENTS - TREASURY BILLS

50,000,000.00

50,000,000.00

50,000,000.00

TOTAL: SHORT TERM
INVESTMENTS -
TREASURY BILLS

265,000,000.00

Category Long Description:
0.00

0.00

TOTAL: 0.00

2013

UNITED STATES TREAS
BILLS DT
05/APR/2012-04/APR/
2013

UNITED STATES TREAS
BILLS DT

0.000% 05/30/2013

UNITED STATES TREAS
BILLS DT

0.000% 07/25/2013

Net Income Payable

Net Income Receivable

99.97

99.93

99.91

0.00

0.00

49,970,722.07

49,958,125.11

49,940,344.67

264,835,138.01

(227,751.20)

61,312.85

(166,438.35)

49,982,650.00
0.00
49,982,650.00

49,966,100.00
0.00
49,966,100.00

49,954,800.00
0.00
49,954,800.00

264,880,396.00
0.00
264,880,396.00

0.00
(227,751.20)
(227,751.20)

0.00
61,312.85
61,312.85

0.00
(166,438.35)
(166,438.35)

11,927.93 3.55%
7,974.89 3.54%
14,455.33 3.54%

45,257.99 18.79%

0.00 (0.02%)

0.00 0.00%

0.00  (0.01%)

Grand Total 1,409,337,968.78

1,409,010,899.47

1,409,275,861.96
450,907.76
1,409,726,769.72

30,911.52 100.00%
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