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Detailed Net Asset Valuation LGIP-GOV Pool 7
As of: 31-Dec-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: CASH EQUIVALENTS - REPURCHASE AGREEMENTS

150,000,000.00 38199CX17 TRI-PARTY REPO 100.00  150,000,000.00 150,000,000.00 000  11.00%
GOLDMAN SACHS 36.750.00
0.21% 22/JAN/2013 . o
0.210% 01/22/2013 50,036,750.00
165,000,000.00 38199DA02 TRI-PARTY REPO 100.00  165,000,000.00 165,000,000.00 000  12.10%
GOLDMAN SACHS 16.362.50
0.17% 10/JAN/2013 165,010 s0n o0
0.170% 01/10/2013 016,362.
65,000,000.00 606998675 TRI-PARTY REPO 100.00  65,000,000.00 65,000,000.00 0.00 477%
MIZUHO 0.20% 7 444,44
11/JAN/2013 6500y a1t s
0.200% 01/11/2013 027,444,
150,000,000.00 606998816 TRI-PARTY REPO 100.00 150,000,000.00 150,000,000.00 000  11.00%
MIZUHO SECURITIES 49.000.00
0.21% 07/JAN/2013 0,009,000 00
0.210% 01/07/2013 150,049,000
150,000,000.00 65599C582 TRI-PARTY REPO 100.00 150,000,000.00 150,000,000.00 000  11.00%
NOMURA 0.18% 9.000.00
10/JAN/2013 0,009,000 00
0.180% 01/10/2013 150,009,000.
248,331,391.26 65599C624 TRI-PARTY REPO 100.00 248,331,391.26 248,331,391.26 000  1821%
02/JAN/2013 248,332.770.88
0.200% 01/02/2013 ,332,770.
E86|A\5A(L: psH 928,331,391.26
EQUIVALENTS 928,331,391.26 928,331,391.26 139,936.56 000  68.07%
AGREEMENTS 928,471,327.82
Category Long Description: CASH EQUIVALENTS - STIF
002 928989417 JP MORGAN TREASURY 100.00 0.02 0.02 0.00 0.00%
PLUS MMF AGENCY 0.00
SHARES oo
MONTHLY VARIABLE :
12/31/2049
0.02
TOTAL: CASH
LT NACENTS - STIF 0.02 0.02 0.00 0.00 0.00%
0.02

D-089-219-053

15-Jan-2013 16:45:04



Page 2 of 5

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

10,025,172.52 302990M45 FDIC ALLIANCE BANK 100.00  10,025,172.52 10,025,172.52 0.00 0.74%
OF ARIZONA CDARS CD 14710.91
0.52% 10,039,883.43
0.520% 09/19/2013 039,883,
8,015,145.29 302992D09 FDIC ALLIANCE BANK 100.00  8,015,145.29 8,015,145.29 0.00 0.59%
OF ARIZONA CDARS CD 20.048.84
0.55% 8 035'194'13
0.550% 07/18/2013 035,194
7,682,482.45 30299X039 FDIC ALLIANCE BANK 100.00  7,682,482.45 7,682,482.45 0.00 0.56%
OF ARIZONA CDARS CD 8.050.82
0.51% 7 690’533'27
0.510% 10/17/2013 /690,533
40,002,689.77 G3499AQ13 FIDELITY 100.00  40,002,689.77 40,002,689.77 0.00 2.93%
INVESTMENTS- 31783
TREASURY PORTFOLIO :
SHARES 40,003,007.60
30,032,852.66 Y0099AQ13 ALLIANCE BANK OF 100.00  30,032,852.66 30,032,852.66 0.00 2.20%
ARIZONA MONEY 477234
MARKET 0.2% 2.
30,037,625.00
95,758,342.69
TOTAL: FIXED INCOME -
B ol 95,758,342.69 95,758,342.69 47,900.74 0.00 7.02%
95,806,243.43
Category Long Description: FIXED INCOME - GOVERNMENT BONDS
25,000,000.00 912828RA0 UNITED STATES TREAS 100.12  25,024,684.30 25,031,250.00 6,565.70 1.84%
NTS 0.375% 25598
30/JUN/2013 25 031 008,95
SEMI-ANN. 0.375% 031,508
06/30/2013
50,000,000.00 912828RD4 UNITED STATES TREAS 99.98  49,984,474.68 49,988,300.00 3,825.32 3.67%
NTS 0.125% 21,236.19
31/AUG/2013 50005 03610
SEMI-ANN. 0.125% 009,536
08/31/2013
75,019,550.00
TOTAL: FIXED INCOME - 75 446 990.00 75,009,158.98 21,495.17 10,391.02 5.50%

GOVERNMENT BONDS

75,041,045.17
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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 - GOVERNMENT BONDS

Category Long Description: MISCELLANEOUS - CURRENCIES

TOTAL:

MISCELLANEOUS -

CURRENCIES

(0.05)

(0.05)

CASH

uUsD

Category Long Description: MISCELLANEOUS - OTHER

TOTAL:

MISCELLANEOUS -

OTHER

EXPENSE

INVESTMENT MGT FEE

1.00

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS

50,000,000.00

15,000,000.00

50,000,000.00

50,000,000.00

50,000,000.00

9127955V9

912795570

9127956E6

9127956F3

9127956R7

UNITED STATES TREAS
BILLS DT

0.000% 01/10/2013

UNITED STATES TREAS
BILLS DT

MONTHLY 0.000%
02/07/2013

UNITED STATES TREAS
BILLS DT

0.000% 03/07/2013

UNITED STATES TREAS
BILLS DT

0.000% 04/04/2013

UNITED STATES TREAS
BILLS DT

0.000% 05/30/2013

100.00

99.98

99.97

99.98

99.96

(0.05)

(0.05)

(72,240.73)

(72,240.73)

49,998,224.98

14,997,733.75

49,985,104.28

49,978,041.48

49,965,336.95

(0.05)
0.00
(0.05)

(0.05)
0.00
(0.05)

0.00
(72,240.73)
(72,240.73)

0.00
(72,240.73)
(72,240.73)

49,998,224.98
0.00
49,998,224.98

14,997,733.75
0.00
14,997,733.75

49,985,104.28
0.00
49,985,104.28

49,992,000.00
0.00
49,992,000.00

49,978,950.00
0.00
49,978,950.00

0.00 (0.00%)

0.00  (0.00%)

(0.01%)
(0.01%)
0.00 3.67%
0.00 1.10%
0.00 3.66%
13,958.52 3.67%
13,613.05 3.66%
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Detailed Net Asset Valuation LGIP-GOV Pool 7
As of: 31-Dec-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: SHORT TERM INVESTMENTS - TREASURY BILLS

50,000,000.00 9127957A3 gnl_lLTSEBTSTATES TREAS 99.93  49,948,180.85 49,964,600.00 16,419.15 3.66%
0.00

0.000% 07/25/2013 49,964,600.00

264,916,613.01
TOTAL: SHORT TERM

INVESTMENTS - 265,000,000.00 264,872,622.29 0.00 43,990.72 19.42%
TREASURY BILLS

264,916,613.01

Category Long Description:

0.00 Net Income Payable 0.00 (198,535.22) 0.00 0.00 (0.01%)
(198,535.22)
(198,535.22)

0.00 Net Income Receivable 0.00 30,599.71 0.00 0.00 0.00%
30,599.71
30,599.71
0.00
TOTAL: 0.00 (167,935.51) (167,935.51) 0.00 (0.01%)

(167,935.51)

1,364,025,896.93
Grand Total 1,364,089,733.92 1,363,731,338.95 (30,843.77) 54,381.74 100.00%

1,363,995,053.16
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