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JPMorgan _ .
Detailed Net Asset Valuation LGIP-GOV Pool 7
As of: 30-Sep-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 - REPURCHASE AGREEMENTS

100,081,638.66 01899A018 ﬁLLIANCE BANK OF 100.00 100,081,638.66 100,081,638.66 0.00 11.63%

RIZONA
MONEYMARKET 0.26% 19,961.49
100,101,600.15

0.260% 11/01/2013

190,888,771.01 65599D481 TRIPARTY REPO 100.00 190,888,771.01 190,888,771.01 0.00 22.17%
NOMURA 0.07% 371.17
10/01/2013 190,889,142.18
30/SEP/2013 DUE e
01/0CT/2013
400,000,000.00 85299SB99 TRl PARTY REPO 100.00  400,000,000.00 400,000,000.00 0.00 46.46%
SOUTH STREET .08% 888.89
10/13 400,000,888.89
0.080% 10/01/2013 DA
55,000,000.00 94999AB10 TRIPARTY REPO 100.00  55,000,000.00 55,000,000.00 0.00 6.39%
WELLS FARGO 0.05% 458.33
10/01/2013 55,000,458.33
MONTHLY 0.050% AR
10/01/2013
Egm\ﬁféﬁﬁs 745,970,409.67
REPURCHASE 745,970,409.67 745,970,409.67 21,679.88 0.00 86.65%
AGREEMENTS 745,992,089.55

Category Long Description: FIXED INCOME - ASSET BACK

22,700,000.00 22087WAC3 CORUS 99.99 22,697,490.43 22,697,490.43 0.00 2.64%
CONSTRUCTION 0.00
VENTURE LLC 0% NTS ’
25/0CT/2013 22,697,490.43
MONTHLY FLOATING
10/25/2013
22,697,490.43
TOTAL: FIXED INCOME -
ASSET BACK 22,700,000.00 22,697,490.43 0.00 0.00 2.64%

22,697,490.43

Category Long Description: FIXED INCOME - GOVERNMENT BONDS

10,000,000.00 912828CJ7 UNITED STATES 102.89 10,286,914.06 10,289,450.00 2,535.94 1.22%
4.75%15/MAY/2014 10 468’865.76
SEMI-ANN. 4.750% T
05/15/2014
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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

TOTAL: FIXED INCOME -
GOVERNMENT BONDS 10,000,000.00 10,286,914.06

Category Long Description: MISCELLANEOUS - CURRENCIES
(251.94) CASH usD 1.00 (251.94)

TOTAL: MISCELLANEOUS
- CURRENCIES (251.94) (251.94)

Category Long Description: MISCELLANEOUS - OTHER
EXPENSE  INVESTMENT MGT FEE (39,476.45)

:I'8¥ﬁIERMISCELLANEOUS (39,476.45)

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

10,077,160.86  302990M45 FDIC ALLIANCE BANK 100.00 10,077,160.86
OF ARIZONA CDARS
CD 0.52%

8,059,109.89 302992D09 FDIC ALLIANCE BANK 100.00 8,059,109.89
OF ARIZONA CDARS
CD 0.33%

7,682,482.45 30299X039 FDIC ALLIANCE BANK 100.00 7,682,482.45
OF ARIZONA CDARS
CD 0.51%

6,035,620.51 978660N FDIC ALLIANCE BANK 100.00 6,035,620.51
OF ARIZONA CDARS

10,289,450.00
179,415.76
10,468,865.76

(251.94)
0.00
(251.94)

(251.94)
0.00
(251.94)

0.00
(39,476.45)
(39,476.45)

0.00
(39,476.45)
(39,476.45)

10,077,160.86
1,689.65
10,078,850.51

8,059,109.89
5,540.64
8,064,650.53

7,682,482.45
37,355.81
7,719,838.26

6,035,620.51
1,602.33

2,535.94 1.22%

0.00 (0.00%)

0.00  (0.00%)

(0.00%)
(0.00%)
0.00 1.17%
0.00 0.94%
0.00 0.90%
0.00 0.70%
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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 - CERTIFICATE OF DEPOSIT

TOTAL: SHORT TERM
INVESTMENTS -
CERTIFICATE OF
DEPOSIT

31,854,373.71

0.52%

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS

50,000,000.00 912796BT5

TOTAL: SHORT TERM
INVESTMENTS -
TREASURY BILLS

50,000,000.00

Category Long Description:
0.00

0.00

TOTAL: 0.00

UNITED STATES OF 99.95
AMERICA BILL ZERO
CPN 24/JUL/2014

0.000% 07/24/2014

Net Income Payable 0.00

Net Income Receivable 0.00

31,854,373.71

49,957,982.90

49,957,982.90

(53,349.39)

24,491.26

(28,858.13)

6,037,222.84

31,854,373.71
46,188.43
31,900,562.14

49,974,300.00
0.00
49,974,300.00
49,974,300.00
0.00

49,974,300.00

0.00
(53,349.39)
(53,349.39)

0.00
24,491.26
24,491.26

0.00
(28,858.13)
(28,858.13)

0.00 3.71%
16,317.10 5.80%
16,317.10 5.80%

0.00 (0.01%)

0.00 0.00%

0.00  (0.00%)

Grand Total 860,524,531.44

860,698,584.25

860,785,771.87
178,949.49
860,964,721.36

18,853.04  100.00%
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