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

100,101,600.15 01899A018 ALLIANCE BANK OF 100.00 100,101,600.15 100,101,600.15 0.00 10.41%
ARIZONA 22,104.63
MONEYMARKET 0.26% 10012370478
0.270% 12/02/2013 e
100,000,000.00 15199R430 TRI-PARTY REPO 100.00 100,000,000.00 100,000,000.00 0.00 10.40%
DEUTSCHE BANK 2583.33
0.03% 11/01/2013 100.002 583,23
0.030% 11/01/2013 HHEDES
17,091,814.47 60699D234 MIZUHO .09% 100.00  17,091,814.47 17,091,814.47 0.00 1.78%
52.22
17,091,866.69
250,000,000.00 60699N034 NOMURA .12% 100.00 250,000,000.00 250,000,000.00 0.00 25.99%
0.120% 11/01/2013 833.33
250,000,833.33
100,000,000.00 65599D507 TRI-PARTY REPO 100.00 100,000,000.00 100,000,000.00 0.00 10.40%
NOMURA 0.05% 4.305.56
11/01/2013 100,004.305.56
0.050% 11/01/2013 A
102,397,459.79  65599D861 NOMURA .12% 100.00 102,397,459.79 102,397,459.79 0.00 10.65%
0.120% 11/01/2013 341.32
102,397,801.11
100,000,000.00 94999AB51 TRIPARTY REPO 100.00 100,000,000.00 100,000,000.00 0.00 10.40%
WELLS FARGO 0.06% 5,166.67
11/01/2013 100,005,166.67
0.060% 11/01/2013 R EEE
100,000,000.00 94999AB77 WELLS FARGO 0.16% 100.00 100,000,000.00 100,000,000.00 0.00 10.40%
0.160% 12/06/2013 10,666.67
100,010,666.67
T8TAL: CASHS 869,590,874.41
EQUIVALENTS -
REPURCHASE 869,590,874.41 869,590,874.41 46,053.73 0.00 90.41%
AEIRIZIES BN 869,636,928.14
Category Long Description: FIXED INCOME - GOVERNMENT BONDS
10,000,000.00 912828CJ7 UNITED STATES 102.49  10,247,558.59 10,248,830.00 1,271.41 1.09%
TREAS NTS 219 429 35

4.75%15/MAY/2014

SEMI-ANN. 4.750%
05/15/2014

10,468,259.35
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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

TOTAL: FIXED INCOME -
GOVERNMENT BONDS

10,000,000.00

Category Long Description: MISCELLANEOUS - CURRENCIES

TOTAL: MISCELLANEOUS
- CURRENCIES

Usb 1.00

Category Long Description: MISCELLANEOUS - OTHER

TOTAL: MISCELLANEOUS
- OTHER

INVESTMENT MGT
FEE

10,247,558.59

0.02

0.02

(42,996.18)

(42,996.18)

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

10,077,160.86  302990M45

8,059,109.89 302992D09

7,721,557.58 30299X039

6,035,620.51

FDIC ALLIANCE BANK 100.00
OF ARIZONA CDARS
CD 0.52%

FDIC ALLIANCE BANK 100.00
OF ARIZONA CDARS
CD 0.33%

FDIC ALLIANCE BANK 100.00
OF ARIZONA CDARS
CD 0.51%

FDIC ALLIANCE BANK 100.00
OF ARIZONA CDARS

10,077,160.86

8,059,109.89

7,721,557.58

6,035,620.51

10,248,830.00
219,429.35
10,468,259.35

0.02
0.00
0.02

0.02
0.00
0.02

0.00
(42,996.18)
(42,996.18)

0.00
(42,996.18)
(42,996.18)

10,077,160.86
6,054.58
10,083,215.44

8,059,109.89
7,830.77
8,066,940.66

7,721,557.58
1,618.35
7,723,175.93

6,035,620.51
4,216.67

1,271.41 1.09%
0.00 0.00%
0.00 0.00%
(0.00%)
(0.00%)
0.00 1.05%
0.00 0.84%
0.00 0.80%
0.00 0.63%
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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 - 31,893,448.84

CERTIFICATE OF DEPOSIT

0.52%

31,893,448.84

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
50,000,000.00 912796BT5 UNITED STATES OF

TOTAL: SHORT TERM
INVESTMENTS - 50,000,000.00
TREASURY BILLS

Category Long Description:
0.00

0.00

TOTAL: 0.00

AMERICA BILL ZERO
CPN 24/JUL/2014

0.000% 07/24/2014

Net Income Payable

Net Income Receivable

99.95 49,962,383.34

49,962,383.34

0.00 (78,758.18)

0.00 30,290.58

(48,467.60)

6,039,837.18

31,893,448.84
19,720.37
31,913,169.21

49,974,250.00
0.00
49,974,250.00
49,974,250.00
0.00

49,974,250.00

0.00
(78,758.18)
(78,758.18)

0.00
30,290.58
30,290.58

0.00
(48,467.60)
(48,467.60)

0.00 3.32%
11,866.66 5.20%
11,866.66 5.20%

0.00 (0.01%)

0.00 0.00%

0.00  (0.01%)

Grand Total 961,484,323.27

961,602,801.42

961,707,403.27
193,739.67
961,901,142.94

13,138.07 100.00%
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End of Report
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