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JPMorgan _ .
Detailed Net Asset Valuation LGIP-GOV Pool 7
As of: 31-Mar-2014

Institutional Accounting Detailed Net Asset Valuation

Account: P 03274 STATE OF ARIZONA - POOL 7 (LGIP FF&C)

Market Value Base Unrealized Gain/Loss Base % of Fund

Accrued Income Base
Market Value + Accrued Income Base

Quantity Security ID Security Description Market Price Cost Base

Category Long Description: CASH EQUIVALENTS - REPURCHASE AGREEMENTS

83,189,821.13 01899A018 ALLIANCE BANK OF 100.00  83,189,821.13 83,189,821.13 0.00 8.60%
ARIZONA 17,845.93
MONEYMARKET 0.27% ay
03/MAR/ 83,207,667.06
0.270% 04/01/2014
80,000,000.00 606990156 TRI-PARTY REPO 100.00  80,000,000.00 80,000,000.00 0.00 8.27%
MIZUHO 0.05% 6.888.89
15/APR/2014 80.006.888.89
0.050% 04/15/2014 e
200,000,000.00 655990R35 NOMURA .07% 100.00  200,000,000.00 200,000,000.00 0.00 20.67%
0.070% 04/01/2014 388.89
200,000,388.89
23,993,943.27 655990R92 NOMURA .06% 100.00  23,993,943.27 23,993,943.27 0.00 2.48%
0.060% 04/01/2014 39.99
23,993,983.26
140,000,000.00 94999A194 TRI-PARTY REPO 100.00  140,000,000.00 140,000,000.00 0.00 14.47%
WELLS FARGO 0.06% 233.33
31/MAR/2014 140.000.233.33
0.060% 04/01/2014 eSS
T8TAL: CASHS 527,183,764.40
EQUIVALENTS -
REPURCHASE 527,183,764.40 527,183,764.40 25,397.03 0.00 54.49%
AGREEMENTS 527,209,161.43
Category Long Description: CASH EQUIVALENTS - STIF
0.00 928989417 JP MORGAN 100.00 0.00 0.00 0.00 0.00%
TREASURY PLUS MMF 0.02
AGENCY SHARES 0.02
MONTHLY VARIABLE '
12/31/2049
0.00
TOTAL: CASH
EQUIVALENTS - STIF 0.00 0.00 0.02 0.00 0.00%
0.02
Category Long Description: FIXED INCOME - GOVERNMENT BONDS
100.56  10,055,859.37 10,055,859.37 0.00 1.06%

10,000,000.00 912828CJ7 UNITED STATES
TREAS NTS
4.75%15/MAY/2014

SEMI-ANN. 4.750%

179,765.19
10,235,624.56

D-166-238-480

08-Apr-2014 17:34:59



JPMorgan

Institutional Accounting

Detailed Net Asset Valuation LGIP-GOV Pool 7
As of: 31-Mar-2014

Page 2 of 5

Detailed Net Asset Valuation

Account: P 03274 STATE OF ARIZONA - POOL 7 (LGIP FF&C)

Quantity Security ID

Security Description

Market Price

Cost Base

Accrued Income Base
Market Value + Accrued Income Base

Market Value Base Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - GOVERNMENT BONDS

100,000,000.00 912828KV1

50,000,000.00 912828TAS8

25,000,000.00 912828WK2

TOTAL: FIXED INCOME -

GOVERNMENT BONDS ~ 185,000,000.00

Category Long Description: MISCELLANEOUS -

EXPENSE

TOTAL: MISCELLANEOUS
- OTHER

05/15/2014

UNITED STATES
TREAS NTS 02.250%
31/MAY/2014

SEMI-ANN. 2.250%
05/31/2014

UNITED STATES
TREAS NTS
0.25%30/JUN/2014

SEMI-ANN. 0.250%
06/30/2014

UNITED STATES
TREASURY FLOATING
RATE NOTE NOTES

QUARTERLY
FLOATING 01/31/2016

OTHER
INVESTMENT MGT FEE

100.36

100.05

99.94

100,356,547.12 100,356,547.12
754,120.88

101,110,668.00

50,017,490.67 50,023,450.00
31,422.65

50,054,872.65

24,996,932.87 24,986,050.00

4,149.66
24,990,199.66

185,421,906.49
969,458.38
186,391,364.87

185,426,830.03

(46,556.54) 0.00
(46,556.54)
(46,556.54)

0.00
(46,556.54)
(46,556.54)

(46,556.54)

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

17,026,313.14 2A6261N

10,077,160.86  302990M45

7,721,557.58 30299X039

FDIC ALLIANCE BANK
OF ARIZONA CDARS
CD

FDIC ALLIANCE BANK
OF ARIZONA CDARS
CD 0.52%

FDIC ALLIANCE BANK

100.00

100.00

100.00

17,026,313.14 17,026,313.14
1,511.38

17,027,824.52

10,077,160.86 10,077,160.86
27,316.01

10,104,476.87

7,721,557.58 7,721,557.58

0.00 10.45%

5,959.33 5.17%

(10,882.87) 2.58%

(4,923.54) 19.27%

(0.00%)

(0.00%)
0.00 1.76%
0.00 1.04%
0.00 0.80%
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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

7,500,000.00 5A0496N

572,360.90 5A0508N

6,035,620.51 978660N

TOTAL: SHORT TERM
INVESTMENTS -
CERTIFICATE OF
DEPOSIT

48,933,012.99

OF ARIZONA CDARS
CD 0.51%

FDIC ALLIANCE BANK
OF ARIZONA CDARS
CD

FDIC ALLIANCE BANK
OF ARIZONA CDARS
CD

FDIC ALLIANCE BANK
OF ARIZONA CDARS
0.52%

100.00

100.00

100.00

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS

50,000,000.00 912796BT5

50,000,000.00 912796CHO

50,000,000.00 912796CJ6

25,000,000.00 912796DE6

25,000,000.00 912796DF3

UNITED STATES OF
AMERICA BILL ZERO
CPN 24/3JUL/2014

0.000% 07/24/2014
UNITED STATES OF

AMERICA BILL ZERO
CPN 17/APR/2014

0.000% 04/17/2014
UNITED STATES OF

AMERICA BILL ZERO
CPN 24/APR/2014

0.000% 04/24/2014
UNITED STATES OF

AMERICA BILL ZERO
CPN 03/JUL/2014

0.000% 07/03/2014
UNITED STATES OF

AMERICA BILL ZERO
CPN 08/JAN/2015

0.000% 01/08/2015

99.99

100.00

100.00

99.99

99.93

7,500,000.00

572,360.90

6,035,620.51

48,933,012.99

49,983,817.74

49,999,333.33

49,999,041.67

24,997,247.71

24,982,041.64

17,909.78
7,739,467.36

7,500,000.00
7,859.59
7,507,859.59

572,360.90
599.80
572,960.70

6,035,620.51
16,951.00
6,052,571.51

48,933,012.99
72,147.56
49,005,160.55

49,993,250.00
0.00
49,993,250.00

49,999,333.33
0.00
49,999,333.33

49,999,041.67
0.00
49,999,041.67

24,997,575.00
0.00
24,997,575.00

24,982,375.00
0.00
24,982,375.00

0.00 0.78%
0.00 0.06%
0.00 0.63%
0.00 5.07%

9,432.26 5.17%
0.00 5.17%
0.00 5.17%
327.29 2.58%
333.36 2.58%
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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 - TREASURY BILLS
5,000,000.00 912796DH9 UNITED STATES OF

TOTAL: SHORT TERM
INVESTMENTS -
TREASURY BILLS

205,000,000.00

Category Long Description:
0.00

0.00

TOTAL: 0.00

AMERICA BILL
10/JUL/2014 USD 100

0.000% 07/10/2014

Net Income Payable

Net Income Receivable

99.99 4,999,407.80

204,960,889.89

0.00 (53,796.55)

0.00 4,305.83

(49,490.72)

4,999,445.00
0.00
4,999,445.00
204,971,020.00
0.00
204,971,020.00

0.00
(53,796.55)
(53,796.55)

0.00
4,305.83
4,305.83

0.00
(49,490.72)
(49,490.72)

37.20 0.52%

10,130.11 21.19%

0.00 (0.01%)

0.00 0.00%

0.00  (0.01%)

Grand Total 966,116,777.39

966,408,450.05

966,509,703.88
970,955.73
967,480,659.61

5,206.57  100.00%

D-166-238-480

08-Apr-2014 17:34:59
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