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JPMorgan _ .
Detailed Net Asset Valuation LGIP-GOV Pool 7
As of: 31-May-2013

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: CASH EQUIVALENTS - REPURCHASE AGREEMENTS

50,000,000.00 173990472 TRI-PARTY REPO 100.00  50,000,000.00 50,000,000.00 0.00 3.64%
CITIGROUP 0.05% 60.44
03/JUN/2013 £0.000.000 44
0.050% 06/03/2013 ,000,069.
250,000,000.00 60699C640 TRI-PARTY REPO 100.00  250,000,000.00 250,000,000.00 000  1821%
MIZUHO SECURITIES 625,00
0.03% 05/JUN/2013 750,000 0000
0.030% 06/05/2013 ,000,625.
254,441,530.25 60699C657 TRI-PARTY REPO 100.00 254,441,530.25 254,441,530.25 000  18.53%
MIZUHO 0.07% 194,75
03/JUN/2013 254,442,025.00
0.070% 06/03/2013 ,442,025.
120,000,000.00 60699C665 TRI-PARTY REPO 100.00 120,000,000.00 120,000,000.00 0.00 8.74%
MIZUHO 0.17% 566,67
03/JUN/2013 20,000 008 &
0.170% 06/03/2013 120,000,566.67
175,000,000.00 65599D150 TRI-PARTY REPO 100.00 175,000,000.00 175,000,000.00 000  12.75%
NOMURA 0.04% 777,78
04/JUN/2013 IR,
0.040% 06/04/2013 175,000,777.7
50,000,000.00 65599D176 TRI-PARTY REPO 100.00  50,000,000.00 50,000,000.00 0.00 3.64%
NOMURA 0.03% 12500
05/JUN/2013 £0.000 10000
0.030% 06/05/2013 ,000,125.
100,000,000.00 65599D184 TRI-PARTY REPO 100.00 100,000,000.00 100,000,000.00 0.00 7.28%
NOMURA 0.04% 222.22
031UN/2013 100,000,222.22
0.040% 06/03/2013 ,000,222.
TOTAL: CASH 999,441,530.25
EQUIVALENTS -
EQUIVALENTS 999,441,530.25 999,441,530.25 2,880.86 000  72.80%
AGREEMENTS 999,444,411.11
Category Long Description: CASH EQUIVALENTS - STIF
30,056,873.19 01899FE04  ALLIANCE BANK OF 100.00  30,056,873.19 30,056,873.19 0.00 2.19%
ARIZONA MONEY 6637 22
MARKET Soraz
0.260% 07/01/2013 30,063,510.
. 30,056,873.19
TOTAL: CASH 30,056,873.19 30,056,873.19 0.00 2.19%

EQUIVALENTS - STIF 6,637.22
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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 - STIF

Category Long Description: FIXED INCOME - ASSET BACK

22,700,000.00 22087WAC3 CORUS 99.92
CONSTRUCTION
VENTURE LLC 0% NTS
25/0CT/2013

MONTHLY FLOATING
10/25/2013

TOTAL: FIXED INCOME -
ASSET BACK 22,700,000.00

Category Long Description: FIXED INCOME - GOVERNMENT BONDS

25,000,000.00 912828RA0 UNITED STATES 100.02
TREAS NTS 0.375%
30/JUN/2013

SEMI-ANN. 0.375%
06/30/2013

100,000,000.00 912828RD4 UNITED STATES 100.02
TREAS NTS 0.125%
31/AUG/2013

SEMI-ANN. 0.125%
08/31/2013

TOTAL: FIXED INCOME -
GOVERNMENT BONDS ~ 125,000,000.00

Category Long Description: MISCELLANEOUS - CURRENCIES
(0.05) CASH usb 1.00

TOTAL: MISCELLANEOUS (0.05)
- CURRENCIES ’

22,684,733.42

22,684,733.42

25,003,976.89

99,994,183.24

124,998,160.13

(0.05)

(0.05)

30,063,510.41

22,680,932.00
0.00
22,680,932.00

22,680,932.00
0.00
22,680,932.00

25,003,976.89
39,364.64
25,043,341.53

100,015,600.00
31,589.67
100,047,189.67

125,019,576.89
70,954.31
125,090,531.20

(0.05)
0.00
(0.05)

(0.05)
0.00
(0.05)

(3,801.42) 1.65%

(3,801.42) 1.65%
0.00 1.82%
21,416.76 7.29%

21,416.76 9.11%

0.00 (0.00%)

0.00  (0.00%)
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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

Accrued Income Base
Market Value + Accrued Income Base

Market Value Base Unrealized Gain/Loss Base % of Fund

Category Long Description: MISCELLANEOUS - OTHER

EXPENSE  INVESTMENT MGT FEE (69,703.36) 0.00
(69,703.36)
(69,703.36)

0.00
[l = LSRR (69,703.36) (69,703.36)

(69,703.36)

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

10,025,172.52 302990M45 FDIC ALLIANCE BANK 100.00  10,025,172.52 10,025,172.52
OF ARIZONA CDARS 36277 39
CD 0.52% 211
10,061,449.91
8,015,14529 302992D09 FDIC ALLIANCE BANK 100.00  8,015,145.29 8,015,145.29
OF ARIZONA CDARS 38286.04
CD 0.55% ,286.
8,053,431.33
7.682,482.45 30299X039 FDIC ALLIANCE BANK 10000  7,682,482.45 7,682,482.45
OF ARIZONA CDARS 24950 81
CD 0.51% 129.
7,706,742.26
TOTAL: SHORT TERM 25,722,800.26
INVESTMENTS -
Llesine - 25,722,800.26 25,722,800.26 08,823.24
DEPOSIT

25,821,623.50

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS

50,000,000.00 9127957A3  UNITED STATES 99.97  49,986,390.38 49,986,390.38
TREAS BILLS DT 0.00
0.000% 07/25/2013 49 986.390.38
50,000,000.00 912796AJ8  UNITED STATES 100.00  49,999,202.50 49,999,202.50
TREAS BILLS DT 0.00
0.000% 06/06/2013 49 999 202.50
20,000,000.00 912796AT6 UNITED STATES 99.98  19,996,918.89 19,996,918.89
TREAS BILLS DT 0.00
0.000% 07/18/2013 19.996.918.89
50,000,000.00 912796AV1 UNITED STATES 99.98  49,988,572.22 49,988,572.22
TREAS BILLS DT 0.00

(0.01%)

(0.01%)
0.00 0.73%
0.00 0.59%
0.00 0.56%

0.00 1.88%
0.00 3.64%
0.00 3.64%
0.00 1.46%
0.00 3.64%
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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: SHORT TERM INVESTMENTS - TREASURY BILLS

TOTAL: SHORT TERM
INVESTMENTS -
TREASURY BILLS

170,000,000.00

Category Long Description:
0.00

0.00

0.00

TOTAL: 0.00

MONTHLY 0.000%
08/08/2013

Net Capital Receivable

Net Income Payable

Net Income Receivable

0.00

0.00

0.00

169,971,083.99

0.01

(134,532.67)

73,507.69

(61,024.97)

49,988,572.22

169,971,083.99
0.00
169,971,083.99

0.01
0.00
0.01

0.00
(134,532.67)
(134,532.67)

0.00
73,507.69
73,507.69

0.01
(61,024.98)
(61,024.97)

0.00 12.38%

0.00 0.00%

0.00 (0.01%)

0.00 0.01%

0.00  (0.00%)

Grand Total 1,372,921,203.65

1,372,744,452.86

1,372,892,796.54
48,567.29
1,372,941,363.83

17,615.34  100.00%
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