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JPMorgan _ .
Detailed Net Asset Valuation LGIP-Gov Med-Term Pool 700
As of: 30-Nov-2013

Institutional Accounting Detailed Net Asset Valuation

Account: P 05632 STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)

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

10,000,000.00 60699C871  TRI PARTY REPO 100.00 10,000,000.00 10,000,000.00 0.00 4.36%
MIZUHO BANK LTD 148333
0.06% DTD L0001 s,
0.060% 01/06/2014 0,001,483.33
55,000,000.00 655990020 TRI-PARTY REPO 100.00  55,000,000.00 55,000,000.00 000  23.97%
NOMURA .08% 488 89
2/DEC/2013 55,000,488.89
0.080% 12/02/2013 ,000,488.
25,000,000.00 94999AB77  WELLS FARGO 0.16% 100.00  25,000,000.00 25,000,000.00 000  10.90%
0.160% 12/06/2013 6,000.00
25,006,000.00
sl
EQUIVALENTS 90,000,000.00 90,000,000.00 7.972.22 000  39.22%
AGREEMENTS

90,007,972.22

Category Long Description: CASH EQUIVALENTS - STIF

320,043.95 928989417  JP MORGAN 100.00  320,043.95 320,043.95 0.00 0.14%
TREASURY PLUS MMF 0.00
AGENCY SHARES 420.043.95
MONTHLY VARIABLE DOAE
12/31/2049
320,043.95
TOTAL: CASH
EQUIVALENTS - STIF 320,043.95 320,043.95 0.00 0.00 0.14%
320,043.95

Category Long Description: FIXED INCOME - CMO/REMIC

4022616 38374C5HO  GNMA REMIC TRUST 106.57 40,226.16 42,867.33 2.641.17 0.02%
2003-85 PD DUE 134,09
20/MAR/2033 4.00 PRt
MONTHLY 4.000% 001
03/20/2033
62,651.75 38374XWJ0 GINNIE MAE 2009-24 A 100.41 65,223.08 62,910.69 (2312.39)  0.03%
£.500% 20/MAR/2034 02494
MONTHLY 4.500%
03/20/2034 63,145.63
2.447,027.45 38376ETD7  GINNIE MAE 2009-108 107.03  2,520,410.17 2,619,087.74 98,677.57 1.14%
20/SEP/2038 s
2.627,244.50
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Account: P 05632 STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)

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 - CMO/REMIC
MONTHLY 4.000%

09720/2038
14244522 38376KWC1 GINNIE MAE 2009-87 103.30  143,993.41 147,141.35

BD 3.000% 35611
20/0CT/2038 Pt
MONTHLY 3.000% ,497.
10/20/2038

117451649 38376TBZ4  GINNIE MAE 2010-12 10612  1,200,936.28 1,246,438.01
20/JUL/2037 P o
MONTHLY 4.000% 250,353.
0712012037

6,705,881.19 38378H4K9  GINNIE MAE 2012-124 97.07  6,887,094.37 6,509,566.52
KB 2.000% 20/JUL/2042 1117647
MONTHLY 2.000%
07/20/2042 6,520,742.99

10,628,011.64
TOTAL: FIXED INCOME -
CMO/REMIC 10,572,748.26 10,857,883.47 23,973.42
10,651,985.06

Category Long Description: FIXED INCOME - COMMERCIAL MORTGAGE BACKED SECURITIES

702,134.80 30253XAA6  FDIC COML MTG TR 10012 702,134.80 703,005.45
2012-C1 A 25/MAY/2035
201, 491.85
MONTHLY FLOATING 703,497.30
05/25/2035
703,005.45

TOTAL: FIXED INCOME -
COMMERCIAL MORTGAGE 702,134.80 702,134.80 491.85
BACKED SECURITIES

703,497.30
Category Long Description: FIXED INCOME - GOVERNMENT BONDS
2,000,000.00 465139UM3  ISRAEL(STATE OF) 0% 97.51  1,959,862.72 1,950,132.00
GTD NTS 01/NOV/2016 0.00
USD1000 1,950,132.00
SEMI-ANN. 0.000% IO
11/01/2016
1,410,000.00 465139UN1  ISRAEL(STATE OF) 0% 96.29  1,372,786.31 1,357,698.87
STRIP 01/MAY/2017 0.00
usD :

3,147.94 0.06%

45,501.73 0.54%

(377,527.85) 2.84%

(229,871.83) 4.64%
870.65 0.31%
870.65 0.31%

(9,730.72) 0.85%

(15,087.44) 0.59%
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Account: P 05632 STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)

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
SEMI-ANN. 0.000% 1,357,698.87
05/01/2017
2,000,000.00 690353UT2 OVERSEAS PRIVATE 101.07 2,029,591.00 2,021,416.00 (8,175.00) 0.88%
INVESTMENT CORP 0.00
CALLABLE BOND 2021 416'00
SEMI-ANN. 0.000% e
11/17/2017
3,552,631.56 690353WF0 OVERSEAS PRIVATE 99.46 3,556,061.04 3,533,376.30 (22,684.74) 1.54%
INVESTMENT CORP 4.283.65
CALLABLE DISCOUNT 3 537‘659.95
QUARTERLY 0.570% e
06/15/2017
3,000,000.00 911759JQ2 U S DEPT HSG & 106.59 3,133,197.96 3,197,697.00 64,499.04 1.41%
URBAN DEV GOVT 43.064.67
4.33% DEB 3 2401761.67
SEMI-ANN. 4.330% e
08/01/2015
500,000.00 912810DP0 USA TREASURY BDS 113.25 551,565.14 566,269.50 14,704.36 0.25%
11.25% 15/FEB/2015 16.508.15
USD1000 582’777'65
SEMI-ANN. 11.250% o
02/15/2015
622,000.00 912820F28 UNITED STATES OF 99.62 619,097.40 619,653.82 556.42 0.27%
AMERICA NOTES 0.00
ZERO CPN 619 653.82
SEMI-ANN. 0.000% e
07/15/2015
291,000.00 912820J32 UNITED STATES OF 99.48 289,121.76 289,492.33 370.57 0.13%
AMERICA NOTES 0.00
ZERO CPN 289 492.33
SEMI-ANN. 0.000% e
10/31/2015
400,000.00 912820RX7 UNITED STATES OF 99.88 399,434.13 399,520.80 86.67 0.17%
AMERICA NOTES 0.00
ZERO CPN 399 520'80
SEMI-ANN. 0.000% oet
08/31/2014
217,000.00 912820RY5 UNITED STATES OF 99.55 215,769.11 216,017.21 248.10 0.09%
AMERICA NOTES 0.00
ZERO CPN 216 017.21
SEMI-ANN. 0.000% e
09/15/2015
279,000.00 912820TD9 U S TREASNT 99.96 278,880.65 278,880.65 0.00 0.12%
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Account: P 05632 STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)

Quantity Security ID  Security Description Market Price Cost Base

Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - GOVERNMENT BONDS

STRIPPED PRIN PMT
0.000%28/FEB/2014

SEMI-ANN. 0.000%
02/28/2014

1,469,000.00 912820UGO UNITED STATES OF 99.88 1,466,921.84
AMERICA NOTES
ZERO CPN

SEMI-ANN. 0.000%
08/31/2014

450,000.00 912820UM7 U S TREAS NT 99.86 449,272.69
STRIPPED PRIN PMT
0.000%30/SEP/2014

SEMI-ANN. 0.000%
09/30/2014

686,000.00 912820UY1 U S TREAS NT 98.04 672,248.00
STRIPPED PRIN PMT
0.000%31/DEC/2016

SEMI-ANN. 0.000%
12/31/2016

647,000.00 912820Uz8  UNITED STATES OF 99.80 645,564.80
AMERICA NOTES
ZERO CPN

SEMI-ANN. 0.000%
12/31/2014

315,000.00 912820WD5 UNITED STATES OF 99.64 313,616.34
AMERICA NOTES
ZERO CPN

SEMI-ANN. 0.000%
06/30/2015

152,000.00 912820XG7  UNITED STATES OF 99.36 150,870.71
AMERICA NOTES
ZERO CPN

SEMI-ANN. 0.000%
12/31/2015

334,000.00 912820ZR1  UNITED STATES OF 99.79 333,108.65
AMERICA NOTES
ZERO CPN

SEMI-ANN. 0.000%
01/15/2015

250,000.00 912828JW1 UNITED STATES 99.97 249,928.15
TREAS NTS
1.5%31/DEC/2013

SEMI-ANN. 1.500%
12/31/2013

0.00
278,880.65

1,467,240.14
0.00
1,467,240.14

449,368.20
0.00
449,368.20

672,579.78
0.00
672,579.78

645,694.35
0.00
645,694.35

313,864.11
0.00
313,864.11

151,029.33
0.00
151,029.33

333,296.26
0.00
333,296.26

249,928.15
1,569.29
251,497.44

318.30 0.64%
95.51 0.20%
331.78 0.29%
129.55 0.28%
247.77 0.14%
158.62 0.07%
187.61 0.15%
0.00 0.11%
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Account: P 05632 STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)

Quantity Security ID  Security Description Market Price Cost Base

Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - GOVERNMENT BONDS

2,000,000.00 912828KR0O  UNITED STATES 105.40  2,092,967.65
TREAS NTS 2.625%
30/APR/2016

SEMI-ANN. 2.625%
04/30/2016

2,500,000.00 912828KV1  UNITED STATES 101.05 2,501,774.71
TREAS NTS 02.250%
31/MAY/2014

SEMI-ANN. 2.250%
05/31/2014

5,000,000.00 912828LL2 UNITED STATES 106.84 5,338,720.63
TREAS NTS
3%31/AUG/2016

SEMI-ANN. 3.000%
08/31/2016

1,000,000.00 912828LS7  UNITED STATES 102.02 1,010,401.81
TREAS NTS 2.375%
31/0CT/2014

SEMI-ANN. 2.375%
10/31/2014

2,000,000.00 912828NZ9 UNITED STATES 101.80 2,001,720.10
TREAS NTS
1.25%30/SEP/2015

SEMI-ANN. 1.250%
09/30/2015

2,500,000.00 912828PM6 UNITED STATES 103.78 2,586,599.18
TREAS NTS 2.125%
31/DEC/2015

SEMI-ANN. 2.125%
12/31/2015

1,000,000.00 912828QS2 UNITED STATES 100.33 999,659.94
TREAS NTS
0.75%15/JUN/2014

SEMI-ANN. 0.750%
06/15/2014

2,000,000.00 912828RX0  UNITED STATES 100.80  2,004,150.60
TREAS NTS
0.875%31/DEC/2016

SEMI-ANN. 0.875%
12/31/2016

2,000,000.00 912828SC5 UNITED STATES 100.72 2,012,289.24
TREAS NTS 0.875%
31/JAN/2017

SEMI-ANN. 0.875%

2,107,968.00
4,495.86
2,112,463.86

2,526,172.50
154.53
2,526,327.03

5,342,190.00
38,121.55
5,380,311.55

1,020,156.00
2,033.84
1,022,189.84

2,036,094.00
4,258.24
2,040,352.24

2,594,530.00
22,231.66
2,616,761.66

1,003,320.00
3,463.11
1,006,783.11

2,016,094.00
7,323.37
2,023,417.37

2,014,376.00
5,849.18
2,020,225.18

15,000.35 0.92%
24,397.79 1.10%
3,469.37 2.34%
9,754.19 0.45%
34,373.90 0.89%
7,930.82 1.14%
3,660.06 0.44%
11,943.40 0.88%
2,086.76 0.88%
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Account: P 05632 STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)

Quantity Security ID  Security Description Market Price Cost Base

Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
01/31/2017

2,000,000.00 912828TG5 UNITED STATES 98.73 1,985,268.20
TREAS NTS
0.5%31/JUL/2017

SEMI-ANN. 0.500%
07/31/2017

5,000,000.00 912828TWO0 UNITED STATES 99.19 5,007,092.75
TREAS NTS 0.750%
31/0CT/2017

SEMI-ANN. 0.750%
10/31/2017

313,000.00 912834AMO U S TREAS SEC 99.99 312,965.32
STRIPPED INT PMT
TINT 31/DEC/2013

SEMI-ANN. 0.000%
12/31/2013

243,000.00 912834AV0 U S TREAS SEC 99.96 242,896.06
STRIPPED INT PMT
TINT 28/FEB/2014

SEMI-ANN. 0.000%
02/28/2014

137,000.00 912834BD9 U S TREAS SEC 99.96 136,911.95
STRIPPED INT PMT
TINT 31/MAR/2014

SEMI-ANN. 0.000%
03/31/2014

137,000.00 912834BE7 U S TREAS SEC 99.87 136,752.76
STRIPPED INT PMT
TINT 30/SEP/2014

SEMI-ANN. 0.000%
09/30/2014

118,000.00 912834BF4 U S TREAS SEC 99.71 117,564.50
STRIPPED INT PMT
TINT 31/MAR/2015

SEMI-ANN. 0.000%
03/31/2015

114,000.00 912834BG2 U S TREAS SEC 99.51 113,317.38
STRIPPED INT PMT
INT PMT 30/SEP/2015

SEMI-ANN. 0.000%
09/30/2015

114,000.00 912834BHO U S TREAS SEC 99.15 112,895.05
STRIPPED INT PMT

1,974,532.00
3,342.39
1,977,874.39

4,959,375.00
3,211.33
4,962,586.33

312,965.32
0.00
312,965.32

242,896.06
0.00
242,896.06

136,947.80
0.00
136,947.80

136,818.61
0.00
136,818.61

117,652.73
0.00
117,652.73

113,445.73
0.00
113,445.73

113,027.35
0.00

(10,736.20) 0.86%

(47,717.75) 2.16%

0.00 0.14%
0.00 0.11%
35.85 0.06%
65.85 0.06%
88.23 0.05%
128.35 0.05%
132.30 0.05%
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Account: P 05632 STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)

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

TINT 31/MAR/2016 113,027.35
SEMI-ANN. 0.000%
03/31/2016
187,000.00 912834ED6 U S TREAS SEC 99.80  186,539.18 186,627.50 88.32 0.08%
STRIPPED INT PMT 0.00

TINT 31/DEC/2014

SEMI-ANN. 0.000% 186,627.50
12/31/2014
166,000.00 912834EE4 U S TREAS SEC 99.60  165218.91 165,328.36 109.45 0.07%
STRIPPED INT PMT 0.00
TINT 30/JUN/2015 165 320 o
SEMI-ANN. 0.000% 328
06/30/2015
133,000.00 912834EF1 U S TREAS SEC 99.35  132,011.87 132,129.25 117.38 0.06%
STRIPPED INT PMT 0.00
TINT 31/DEC/2015 :
132,129.25

SEMI-ANN. 0.000%
12/31/2015

47,965,801.01

TOTAL: FIXED INCOME -
GOVERNMENT BONDS 47,236,631.56 47,884,616.19 159,910.82 81,184.82 20.97%
48,125,711.83

Category Long Description: FIXED INCOME - MORTGAGE BACKED SECURITIES

4,156,556.01 36176S4T4  GNMA | MORTPASS 106.20  4,441,684.31 4,414,150.26 (27,534.05) 1.93%
4% 15/SEP/2041 SF 13,855.19
PN# 775134 4 428,005.45
MONTHLY 4.000% T
09/15/2041
4,343,649.56 36178GHQO GNMA | MORTPASS 103.04  4,619,762.11 4,475,505.39 (144,256.72) 1.95%
3% 15/AUG/2027 SF 10,859.12
PN AAB339 4,486,364.51
MONTHLY 3.000% T
08/15/2027
3,667,333.99 36179MAF7 GNMA Il MORTPASS 100.02  3,851,161.21 3,668,195.81 (182,965.40) 1.60%
2.5% 20/APR/2027 SF 7,640.28
PN# MA0OOG 3,675.836.00
MONTHLY 2.500% A
04/20/2027
3,837,041.00 36179MAG5 GNMA Il MORTPASS 103.13  4,065,835.51 3,957,286.19 (108,549.32) 1.73%
3% 20/APR/2027 SF 9,592.60
PN# MA00O7 Pt
3,966,878.79
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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 - MORTGAGE BACKED SECURITIES
MONTHLY 3.000%

04/20/2027

4,727,205.65 36179MAH3 GNMA Il MORTPASS 105.27  5,020,851.67 4,976,433.39 (44,418.28) 2.17%
3.5% 20/APR/2027 SF 13,787.68
PN# MA00O8 4990 221.07
MONTHLY 3.500% A
04/20/2027

4,187,334.73 36179MCH1 GNMA Il GTD 2.5% 100.52  4,370,895.08 4,208,962.31 (161,932.77) 1.84%
MTG BDS 20/MAY/2027 8.723.61
USD1000 4,217,685.92
MONTHLY 2.500% T
05/20/2027

4,187,802.70 36179MGN4 GNMA Il GTD 3% MTG 103.93  4,444,791.97 4,352,224.21 (92,567.76) 1.90%
BDS 20/JUL/2027 10,469.51
USD1000 4,362.693.72
MONTHLY 3.000% T
07/20/2027

2,926,824.16 36179MGP9 GNMA I MORTPASS 105.28  3,133,326.12 3,081,325.35 (52,000.77) 1.35%
3.5% 20/JUL/2027 SF 8,536.57
PN# MA0206 3089 861.92
MONTHLY 3.500% A
07/20/2027

7,040,666.00 36179MGW4 GNMA I MORTPASS 96.50  7,221,795.62 6,794,137.08 (427,658.54) 2.97%
3% 20/JUL/2042 IM 17,601.66
PN# MA0213 6,811,738.74
MONTHLY 3.000% T
07/20/2042

1,961,453.12 36179NDH8 GNMA Il MORTPASS 96.47  1,990,735.17 1,892,241.29 (98,493.88) 0.83%
3% 20/MAY/2043 JM 4,903.63
PN# MA1004 1897 144.92
MONTHLY 3.000% 897,144.9
05/20/2043

1,729,217.59 36202F3T1  GNMA Il MORTPASS 103.21  1,812,733.29 1,784,659.76 (28,073.53) 0.78%
3.5% 20/FEB/2027 JM 5,043.55
PN# 005310 1789703 31
MONTHLY 3.500% T
02/20/2027

517,397.81 36202FAE6 GNMA I MORTPASS 107.32 535,609.09 555,271.33 19,662.24 0.24%
4.5% 20/AUG/2024 SF 1,940.24
PN# 004505 557 211 57
MONTHLY 4.500% oLt
08/20/2024
529,748.24 36202FBR6 GNMA | MORTPASS 107.32 548,462.93 568,501.44 20,038.51 0.25%
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Account: P 05632 STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)

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 - MORTGAGE BACKED SECURITIES
4.5% 20/0CT/2024 SF 1,986.56
MONTHLY 4.500%
10/20/2024
2,141,997.72 36202FFH4 GNMA Il MORTPASS 107.31 2,229,994.27 2,298,622.74 68,628.47 1.01%
4.5% 20/APR/2025 SF 8.032.49
PN# 004668 2 306’655.23
MONTHLY 4.500% T
04/20/2025
7,126,922.53 36202FL61 GNMA Il MORTPASS 105.02 7,594,095.20 7,485,043.26 (109,051.94) 3.27%
4% 20/NOV/2040 IJM 23 756.41
PN# 004849 7 508,799.67
MONTHLY 4.000% ST
11/20/2040
3,203,839.09 3620C4U57 GNMA | MORTPASS 108.28 3,492,117.44 3,469,158.62 (22,958.82) 1.52%
4.5% 15/SEP/2040 SF 12.014.40
PN# 748604 3 481’173.02
MONTHLY 4.500% e
09/15/2040
159,587.71 36225BWY0 GNMA | MORTPASS 106.57 167,333.50 170,066.88 2,733.38 0.07%
5% 15/FEB/2018 JP 664.95
PN# 781563 170 731.83
MONTHLY 5.000% e
02/15/2018
4,411,547.60 36225E3Y6 GNMA Il MORTPASS 102.84  4,593,045.20 4,536,787.02 (56,258.18) 1.98%
03% 20/SEP/2040 AT 7 352.59
PIN# 082614 4 544,139.61
MONTHLY FLOATING T
09/20/2040
2,271,383.62 3622A2EMO0 GNMA | MORTPASS 99.98 2,319,457.36 2,270,877.10 (48,580.26) 0.99%
2.5% 15/DEC/2027 JP 4.732.05
PIN# 783740 2 275’609.15
MONTHLY 2.500% e
12/15/2027
3,713,071.93 36230M3Y1 GNMA | MORTPASS 105.76 3,980,102.32 3,926,840.91 (53,261.41) 1.72%
4% 15/NOV/2040 SF 12 376.91
PIN# 753515 3 939’217.82
MONTHLY 4.000% e
11/15/2040
193,229.78 36241KZ76 GNMA | MORTPASS 106.99 203,744.38 206,732.10 2,987.72 0.09%
5.5% 15/FEB/2024 JP 885.64
PN# 782566 207 617.74
MONTHLY 5.500% e
02/15/2024

D-143-751-149

11-Dec-2013 16:06:57



Page 10 of 13

JPMorgan

Detailed Net Asset Valuation LGIP-Gov Med-Term Pool 700
As of: 30-Nov-2013

Institutional Accounting Detailed Net Asset Valuation

Account: P 05632 STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)

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 - MORTGAGE BACKED SECURITIES

180,845.60 36290TK65 GNMA | MORTPASS 108.70 192,895.62 196,577.54 3,681.92 0.09%
5% 15/DEC/2035 SF 753.52
PN# 616917 197 331'06
MONTHLY 5.000% e
12/15/2035

1,785.47 36294XCP9 GNMA | MORTPASS 106.66 1,854.54 1,904.32 49.78 0.00%

5% 15/SEP/2022 SF 7.44
PN# 662578 1 911'76
MONTHLY 5.000% e
09/15/2022

465,984.15 36297KGS4 GNMA | MORTPASS 108.72 486,209.26 506,628.22 20,418.96 0.22%
5% 15/0CT/2039 SF 1.941.60
PN# 714009 508‘569'82
MONTHLY 5.000% o0
10/15/2039

69,798,132.52
TOTAL: FIXED INCOME -
MORTGAGE BACKED 67,682,425.76 71,318,493.17 187,458.20 (1,520,360.65) 30.50%

SECURITIES
69,985,590.72

Category Long Description: MISCELLANEOUS - CURRENCIES

274,825.90 CASH uUsD 1.00 274,825.90 274,825.90 0.00 0.12%
0.00
274,825.90

274,825.90

TOTAL: MISCELLANEOUS -

CURRENCIES 274,825.90 274,825.90 0.00 0.00 0.12%
274,825.90

Category Long Description: MISCELLANEOUS - OTHER

EXPENSE  INVESTMENT MGT (10,400.44) 0.00 (0.00%)
FEE (10,400.44)
(10,400.44)

0.00
ISIf LA S SO (10,400.44) (10,400.44) (0.00%)

(10,400.44)

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT
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Detailed Net Asset Valuation LGIP-Gov Med-Term Pool 700
As of: 30-Nov-2013

Institutional Accounting Detailed Net Asset Valuation

Account: P 05632 STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)

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

245,000.00 0A5342N  FDIC BMO HARRIS 99.91  245,000.00 244,774.26 (225.74)  0.11%
SEMIANNUAL.3502-
) 245,058.53
246,350.75 1A0564N  FDIC METRO PHOENIX 100.00  246,350.75 246,350.75 0.00 0.11%
BANK CD 282.46
246,633.21
245,000.00 1AS5636N  FDIC FIRST NATIONAL 100.00  245,000.00 245,000.00 0.00 0.11%
BANK OF 354.41
SCOTTSDALE 0.6% '
245,354.41
246,844.81 302996L35  FDIC WEST VALLEY 100.00  246,844.81 246,844.81 0.00 0.11%
NATIONAL BANK CD 413.89
0.40% '
247,258.70
246,716.06 302999D20  FDIC REPUBLIC BANK 100.00  246,716.06 246,716.06 0.00 0.11%
OF ARIZONA 586.71
247,302.77
245,000.00 30299SB38  FDIC ALERUS 100.00  245,000.00 245,000.00 0.00 0.11%
FINANCIAL CD 0.40% 894.08
02/JAN/2014 '
245,894.08
15,103,069.65 39675DN  FDIC US BANK CDARS 100.00  15,103,069.65 15,103,371.71 302.06 6.58%
01/AUG/2013 et
15,107,095.75
247,500.68 3AE99M574 FDIC ARIZONA 100.00  247,500.68 247,500.68 0.00 0.11%
BUSINESS BANK 1.074.09
0.06% 12/SEP/2014 S4B 574 7e
SEMIANNUAL.612- 8,574.
SEP-14
245,000.00 976517N FDIC MERIDIAN 0.75% 100.00  245,000.00 245,000.00 0.00 0.11%
14/JUL/2014 699.76
245,699.76

17,070,558.27
TOTAL: SHORT TERM
INVESTMENTS - 17,070,481.95 17,070,481.95 8,313.71 76.32 7.44%
CERTIFICATE OF DEPOSIT

17,078,871.98

Category Long Description:
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Detailed Net Asset Valuation

Account: P 05632 STATE OF ARIZONA - POOL 700 (LGIP - FF&C MED TERM)

Quantity Security ID

Security Description

Market Price Cost Base

Market Value Base
Accrued Income Base

Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description:
0.00

0.00

0.00

TOTAL: 0.00

Net Capital Payable

Net Capital Receivable

Net Income Payable

0.00 (7,490,867.60)

0.00 0.01

0.00  (148,911.18)

(7,639,778.77)

(7,490,867.60)
0.00
(7,490,867.60)

0.01
0.00
0.01

0.00
(148,911.18)
(148,911.18)

(7,490,867.59)
(148,911.18)
(7,639,778.77)

0.00 (3.26%)

0.00 0.00%

0.00 (0.06%)

0.00  (3.33%)

Grand Total 233,859,292.18

230,778,300.22

229,269,511.15
228,808.60
229,498,319.75

(1,668,100.69)  100.00%

D-143-751-149
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End of Report
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