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JPMorgan

Detailed Net Asset Valuation LGIP-GOV Pool 7
As of: 31-Jul-2013

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 - MISCELLANEOUS

257,857,085.68 587502W MIZUHO 1 1.00 257,857,085.68 257,857,085.68 0.00 26.14%
501.39

257,857,587.07

257,857,085.68
TOTAL: CASH

EQUIVALENTS - 257,857,085.68 257,857,085.68 501.39 0.00 26.14%
MISCELLANEOUS

257,857,587.07

Category Long Description: CASH EQUIVALENTS - REPURCHASE AGREEMENTS

30,067,433.21 01899A018 ﬁlﬁll_lz%NNc,:AE BANK OF 100.00  30,067,433.21 30,067,433.21 0.00 3.05%

MONEYMARKET 0.26%
0.260% 09/03/2013

6,639.55
30,074,072.76

250,000,000.00 655990K24  TRI-PARTY REPO 100.00  250,000,000.00 250,000,000.00 000  2534%
NOMURA 0.04% 2 992 29
14/AUG/2013 250002299 99
0.040% 08/14/2013 002,222.
100,000,000.00 655990K65 TRI-PARTY REPO 100.00 100,000,000.00 100,000,000.00 000  10.14%
NOMURA 0.04% 992 22
30/SEP/2013 100000299 25
0.040% 09/30/2013 ,000,222.
150,000,000.00 94999A020  TRI-PARTY REPO 100.00  150,000,000.00 150,000,000.00 000  1521%
WELLS FARGO 0.04% 1333.33
14/AUG/2013 150,001 593 33
0.040% 08/14/2013 00,333,
TSTAL: CASHS 530,067,433.21
EQUIVALENTS -
A 530,067,433.21 530,067,433.21 10,417.32 000  53.74%
HEIRIEES ENTS 530,077,850.53
Category Long Description: CASH EQUIVALENTS - STIF
0.00 928989417  JP MORGAN 100.00 0.00 0.00 0.00 0.00%
TREASURY PLUS MMF 0.01
AGENCY SHARES 001
MONTHLY VARIABLE :
12/31/2049
0.00
TOTAL: CASH
EQUIVALENTS - STIF 0.00 i 0-00 CHEYE
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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

TOTAL: FIXED INCOME -

ASSET BACK

22,700,000.00

22,700,000.00 22087WAC3 CORUS

CONSTRUCTION
VENTURE LLC 0% NTS
25/0CT/2013

MONTHLY FLOATING
10/25/2013

Category Long Description: FIXED INCOME - GOVERNMENT BONDS

TOTAL: FIXED INCOME -
GOVERNMENT BONDS

100,000,000.00

100,000,000.00 912828RD4 UNITED STATES

TREAS NTS 0.125%
31/AUG/2013

SEMI-ANN. 0.125%
08/31/2013

Category Long Description: MISCELLANEOUS - CURRENCIES

TOTAL: MISCELLANEOUS

- CURRENCIES

(5.54) CASH

uUsD

Category Long Description: MISCELLANEOUS - OTHER

INVESTMENT MGT FEE

99.96

100.00

1.00

0.01

22,691,111.92 22,691,111.92
0.00
22,691,111.92

22,691,111.92
22,691,111.92 0.00
22,691,111.92

99,998,082.39 99,998,082.39
52,309.78
100,050,392.17

99,998,082.39
99,998,082.39 52,309.78
100,050,392.17

(5.54) (5.54)
0.00
(5.54)

(5.54)
(5.54) 0.00
(5.54)

(52,247.19) 0.00
(52,247.19)
(52,247.19)

0.00 2.30%

0.00 2.30%

0.00 10.14%

0.00 10.14%

0.00 (0.00%)

0.00  (0.00%)

(0.01%)

D-121-702-410

08-Aug-2013 16:39:05



JPMorgan

Institutional Accounting

Detailed Net Asset Valuation LGIP-GOV Pool 7
As of: 31-Jul-2013

Page 3 of 5

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

TOTAL: MISCELLANEOUS

- OTHER

(52,247.19)

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

TOTAL: SHORT TERM
INVESTMENTS -
CERTIFICATE OF
DEPOSIT

10,025,172.52 302990M45

8,059,109.89 302992D09

7,682,482.45 30299X039

25,766,764.86

FDIC ALLIANCE BANK
OF ARIZONA CDARS
CD 0.52%

FDIC ALLIANCE BANK
OF ARIZONA CDARS
CD 0.33%

FDIC ALLIANCE BANK
OF ARIZONA CDARS
CD 0.51%

100.00

100.00

100.00

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS

TOTAL: SHORT TERM
INVESTMENTS -
TREASURY BILLS

Category Long Description:

50,000,000.00 912796AV1

50,000,000.00

UNITED STATES
TREAS BILLS DT

MONTHLY 0.000%
08/08/2013

Net Income Payable

Net Income Receivable

100.00

0.00

0.00

10,025,172.52

8,059,109.89

7,682,482.45

25,766,764.86

49,998,823.61

49,998,823.61

(96,505.95)

68,878.99

0.00
(52,247.19)
(52,247.19)

10,025,172.52
44,989.68
10,070,162.20

8,059,109.89
1,034.25
8,060,144.14

7,682,482.45
30,807.81
7,713,290.26
25,766,764.86
76,831.74
25,843,596.60

49,998,823.61
0.00
49,998,823.61
49,998,823.61
0.00
49,998,823.61

0.00
(96,505.95)
(96,505.95)

0.00

(0.01%)
0.00 1.02%
0.00 0.82%
0.00 0.78%
0.00 2.62%
0.00 5.07%
0.00 5.07%

0.00 (0.01%)

0.00 0.01%
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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:

TOTAL:

0.00

68,878.99
68,878.99

0.00
(27,626.96)
(27,626.96)

(27,626.96)

0.00  (0.00%)

Grand Total

986,391,278.21

986,379,296.13
60,186.09
986,439,482.22

986,299,421.98

0.00  100.00%
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