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JPMorgan _ .
Detailed Net Asset Valuation LGIP-GOV Pool 7
As of: 28-Feb-2014

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

83,172,594.15 01899A018 ALLIANCE BANK OF 100.00  83,172,594.15 83,172,594.15 0.00 8.25%
ARIZONA 15,996.48
MONEYMARKET 0.27% +990.
03/MAR/ 83,188,590.63
0.270% 04/01/2014
150,000,000.00 5199U6041 TRI-PARTY REPO 100.00  150,000,000.00 150,000,000.00 0.00  14.89%
DEUTSCHE BANK 50.000.00

0.12% 31/MAR/2014

0.120% 03/31/2014 150,050,000.00

80,000,000.00 606990156 TRI-PARTY REPO 100.00  80,000,000.00 80,000,000.00 0.00 7.94%
MIZUHO 0.05% 3.444.44
15/APR/2014 60,005 444 44
0.050% 04/15/2014 DAAEARS
200,000,000.00 655990R35 NOMURA .07% 100.00  200,000,000.00 200,000,000.00 000  19.84%
0.070% 03/06/2014 333.33
200,000,333.33
109,491,623.34 94999A194 WELLS FARGO 0.06% 100.00  109,491,623.34 109,491,623.34 000  10.86%
0.060% 03/03/2014 182.49
109,491,805.83
T8TAL: CASH_ 622,664,217.49
EQUIVALENTS -
RERIRGHASE 622,664,217.49 622,664,217.49 69,956.74 000  6178%

AGREEMENTS 622,734,174.23

Category Long Description: FIXED INCOME - GOVERNMENT BONDS

10,000,000.00 912828CJ7 UNITED STATES 100.95 10,095,214.84 10,095,214.84 0.00 1.02%

TREAS NTS
4.75%15/MAY/2014 139,088.40
10,234,303.24

SEMI-ANN. 4.750%

05/15/2014

100,000,000.00 912828KV1 UNITED STATES 100.53  100,540,763.12 100,527,300.00 (13,463.12)  10.03%
TREAS NTS 02.250% 562 500.00
31/MAY/2014 101.086.800.00
SEMI-ANN. 2.250% Didthies
05/31/2014

50,000,000.00 912828TA8 UNITED STATES 100.05  50,023,515.24 50,027,350.00 3,834.76 4.97%

TREAS NTS 20.718.23

0.25%30/JUN/2014

SEMI-ANN. 0.250%
06/30/2014

50,048,068.23
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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

25,000,000.00 912828WK2 UNITED STATES 99.96  24,996,790.96 24,990,300.00
TREASURY FLOATING 0.00
RATE NOTE NOTES '

24,990,300.00

185,640,164.84
TOTAL: FIXED INCOME -
GOVERNMENT BONDS 185,000,000.00 185,656,284.16 722,306.63

186,362,471.47

Category Long Description: MISCELLANEOUS - CURRENCIES

1,230.27 CASH usbD 1.00 1,230.27 1,230.27
0.00
1,230.27

1,230.27

TOTAL: MISCELLANEOUS

- CURRENCIES 1,230.27 1,230.27 0.00
1,230.27

Category Long Description: MISCELLANEOUS - OTHER

EXPENSE  INVESTMENT MGT FEE (41,532.44) 0.00
(41,532.44)
(41,532.44)

0.00
_Tgm'ERM'SCE'-'-ANEOUS (41,532.44) (41,532.44)

(41,532.44)

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

17,022,929.75 2A6261N FDIC ALLIANCE BANK 100.00 17,022,929.75 17,022,929.75
OF ARIZONA CDARS 1.007.38

CD SO
17,023,937.13
10,077,160.86 302990M45 FDIC ALLIANCE BANK 100.00 10,077,160.86 10,077,160.86
OF ARIZONA CDARS 22951.08

. () ! ’

10,100,111.94

7,721,557.58 30299X039  FDIC ALLIANCE BANK 100.00  7,721,557.58 7,721,557.58
OF ARIZONA CDARS 14 565.18

(6,490.96) 2.48%

(16,119.32)  18.49%

0.00 0.00%
0.00 0.00%
(0.00%)
(0.00%)
0.00 1.69%
0.00 1.00%
0.00 0.77%
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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: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

CD 0.51% 7,736,122.76
7,500,000.00 5A0496N FDIC ALLIANCE BANK 100.00 7,500,000.00 7,500,000.00 0.00 0.74%
85 ARIZONA CDARS 4.610.96
7,504,610.96
572,360.90 5A0508N FDIC ALLIANCE BANK 100.00 572,360.90 572,360.90 0.00 0.06%
OF ARIZONA CDARS 351 88
CD .
572,712.78
6,035,620.51 978660N FDIC ALLIANCE BANK 100.00 6,035,620.51 6,035,620.51 0.00 0.60%
OF ARIZONA CDARS 14.336.67
0.52% 297
6,049,957.18
TOTAL: SHORT TERM e
INVESTMENTS -
CERTIFICATE OF 48,929,629.60 48,929,629.60 57,823.15 0.00 4.86%
DEPOSIT 48,987,452.75
Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
50,000,000.00 912796BT5 UNITED STATES OF 99.98  49,979,417.30 49,989,550.00 10,132.70 4.96%
AMERICA BILL ZERO 0.00
CPN 24/JUL/2014 4 :
0.000% 07/24/2014 9,989,550.00
50,000,000.00 912796CHO UNITED STATES OF 100.00  49,998,041.67 49,998,041.67 0.00 4.96%
AMERICA BILL ZERO 0.00
CPN 17/APR/2014 :
49,998,041.67
50,000,000.00 912796CJ6 UNITED STATES OF 100.00  49,997,750.00 49,997,750.00 0.00 4.96%
AMERICA BILL ZERO 0.00
CPN 24/APR/2014 '
0.000% 04/24/2014 49,997,750.00
149,985,341.67
TOTAL: SHORT TERM
INVESTMENTS - 150,000,000.00 149,975,208.97 0.00 10,132.70 14.88%
TREASURY BILLS
149,985,341.67
Category Long Description:
0.00 Net Income Payable 0.00 (89,373.56) 0.00 0.00 (0.01%)
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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:

0.00

TOTAL: 0.00

Net Income Receivable

(89,373.56)
(89,373.56)

0.00 54,219.10 0.00 0.00 0.01%
54,219.10
54,219.10

0.00
(35,154.46) (35,154.46) 0.00  (0.00%)
(35,154.46)

Grand Total 1,006,595,077.36

1,007,220,583.87
1,007,149,883.59 773,399.62 (5,986.62) 100.00%
1,007,993,983.49
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