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

80,116,847.88 01899A018 ﬁLLIANCE BANK OF 100.00  80,116,847.88 80,116,847.88 0.00 7.36%

RIZONA
MONEYMARKET 0.26% 17,779.36
80,134,627.24

0.270% 01/02/2014
150,000,000.00 5199U6041 TRI-PARTY REPO 100.00 150,000,000.00 150,000,000.00 0.00 13.78%

DEUTSCHE BANK
0.12% 31/MAR/2014 5,000.00
150,005,000.00

0.120% 03/31/2014

100,000,000.00 60699D275 MIZUHO .07% 100.00 100,000,000.00 100,000,000.00 0.00 9.19%
0.070% 12/11/2013 4,.861.11
100,004,861.11
150,000,000.00 60699N091 TRI-PARTY REPO 100.00  150,000,000.00 150,000,000.00 000  13.78%
03DEC2013 150,004.500.00
0.090% 12/03/2013 ,004,500.
322,107,637.59 655990020 TRI-PARTY REPO 100.00 322,107,637.59 322,107,637.59 000  29.59%
NOMURA .08% 2,863.18
2/DECI2013 B gl
0.080% 12/02/2013 822,110,500.
100,000,000.00 94999AB77 WELLS FARGO 0.16% 100.00 100,000,000.00 100,000,000.00 0.00 9.19%
0.160% 12/06/2013 24,000.00
100,024,000.00
T8TAL: cASH_ 902,224,485.47
EQUIVALENTS -
O 902,224,485.47 902,224,485.47 59,003.65 000  82.89%

AGREEMENTS 902,283,489.12

Category Long Description: FIXED INCOME - GOVERNMENT BONDS

24,237,000.00 912820JX6 U S TREAS NT 99.98  24,232,947.57 24,232,947.57 0.00 2.23%
STRIPPED PRIN P 0.00
SEMI-ANN. 0.000%
NN 24,232,947.57

10,000,000.00 912828CJ7 UNITED STATES 102.09  10,209,472.66 10,208,980.00 (492.66)  0.94%
TREAS NTS 20,994.48

4.75%15/MAY/2014

SEMI-ANN. 4.750%
05/15/2014

10,229,974.48

34,441,927.57
TOTAL: FIXED INCOME - 441,
GOVERNMENT BONDS 34,237,000.00 34,442,420.23 (492.66) 3.17%

20,994.48
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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 - GOVERNMENT BONDS
34,462,922.05

Category Long Description: MISCELLANEOUS - OTHER

EXPENSE  INVESTMENT MGT FEE (47,137.22) 0.00 (0.00%)
(47,137.22)
(47,137.22)

0.00
_Tgm'ERM'SCE'-'-ANEOUS (47,137.22) (47,137.22) (0.00%)

(47,137.22)

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

20,012,213.34 2A626IN  FDIC ALLIANCE BANK 100.00  20,012,213.34 20,012,213.34 0.00 1.84%
OF ARIZONA CDARS 296.07
CD :
20,012,509.41
10,077,160.86 302990M45 FDIC ALLIANCE BANK 100.00  10,077,160.86 10,077,160.86 0.00 0.93%
OF ARIZONA CDARS 10.278.70
CD 0.52% “lS
10,087,439.56
8,059,109.89 302992D09 FDIC ALLIANCE BANK 100.00  8,059,109.89 8,059,109.89 0.00 0.74%
OF ARIZONA CDARS 10.047.02
CD 0.33% DS
8,069,156.91
7,721,557.58 30299X039 FDIC ALLIANCE BANK 100.00  7,721,557.58 7,721,557.58 0.00 0.71%
OF ARIZONA CDARS 4.855.06
CD 0.51% 899
7,726,412.64
6,035,620.51 978660N  FDIC ALLIANCE BANK 100.00  6,035,620.51 6,035,620.51 0.00 0.56%
OF ARIZONA CDARS 6.746.67
0.52% o
6,042,367.18

51,905,662.18
TOTAL: SHORT TERM

INVESTMENTS - 51,905,662.18 51,905,662.18 32,223.52 0.00 4.77%
CERTIFICATE OF DEPOSIT

51,937,885.70

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
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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 912796BT5 UNITED STATES OF 99.94  49,966,641.83 49,970,750.00 4,108.17 4.59%
AMERICA BILL ZERO 0.00
CPN 24/JUL/2014 40.970.750.00
0.000% 07/24/2014 Aihakhas

50,000,000.00 912796BY4 UNITED STATES OF 99.99  49,992,960.28 49,992,960.28 0.00 4.59%
AMERICA BILL ZERO 0.00
CPN 13/FEB/2014 40.992.960.98
0.000% 02/13/2014 DA

99,963,710.28
TOTAL: SHORT TERM

INVESTMENTS - 100,000,000.00 99,959,602.11 0.00 4,108.17 9.18%
TREASURY BILLS

99,963,710.28

Category Long Description:

0.00 Net Income Payable 0.00 (69,252.86) 0.00 0.00 (0.01%)
(69,252.86)
(69,252.86)

0.00 Net Income Receivable 0.00 16,829.34 0.00 0.00 0.00%
16,829.34
16,829.34

0.00
TOTAL: 0.00 (52,423.52) (52,423.52) 0.00  (0.00%)
(52,423.52)

1,088,535,785.50
Grand Total 1,088,367,147.65 1,088,432,609.25 12,660.91 3,615.51 100.00%
1,088,548,446.41
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