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J.PMorgan _ .
Detailed Net Asset Valuation LGIP-GOV Pool 7
As of: 30-Nov-2010

Institutional Accounting Detailed Net Asset Valuation

Account: 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
200,000,000.00 051997288 TRI-PARTY REPO DEUTSCHE 100.00 200,000,000.00 200,000,000.00 0.00 9.91%
BANK 0.21% 14/JAN/2011 51.333.33
0.210% 01/14/2011 200.051.333.33
75,000,000.00 051997361 TRI-PARTY REPO DEUTSCHE 100.00 75,000,000.00 75,000,000.00 0.00 3.72%
BANK 0.18% 20/DEC/2010 7.875.00
0.180% 12/20/2010 75.007.875.00
60,000,000.00 051997387 TRI-PARTY REPO DEUTSCHE 100.00 60,000,000.00 60,000,000.00 0.00 2.97%
BANK 0.21 % 03/DEC/2010 4.550.00
0.210% 12/03/2010 60.004.550.00
587,955,157.91 072997838 TRI-PARTY REPO CITIGROUP 100.00 587,955,157.91 587,955,157.91 0.00 29.13%
BANK 0.24% 01/DEC/2010 3.919.70
200,000,000.00 606991662  TRI-PARTY REPO MIZUHO 100.00 200,000,000.00 200,000,000.00 0.00 9.91%
SECURITIES 0.20% 14/JAN/2011 38 888.89
0.200% 01/14/2011 200.038.888.89
250,000,000.00 606991712 TRI-PARTY REPO MIZUHO 100.00 250,000,000.00 250,000,000.00 0.00 12.39%
SECURITIES 0.20% 13/JAN/2011 38.888.89
0.200% 01/13/2011 250.038.888.89
CASH 1,372,955,157.91
EQUIVACENTS - 1,372,955,157.91 1,372,955,157.91 145,455.81 000  68.03%
AGREEMENTS 1,373,100,613.72
Category Long Description: CASH EQUIVALENTS - STIF
0.00 928989417 JP MORGAN TREASURY PLUS 100.00 0.00 0.00 0.00 0.00%
MMF AGENCY SHARES 0.01
MONTHLY VARIABLE 12/31/2049 0.01
CASH 0.00
EQUIVALENTS - 0.00 0.00 0.01 0.00 0.00%
STIF 0.01
Category Long Description: FIXED INCOME - CORPORATE BONDS
20,000,000.00 36967HAM9 GENERAL ELECTRIC CAPITAL 100.06 20,014,906.50 20,011,940.00 (2,966.50) 0.99%
CORP FRN 11/MAR/2011 16.348.58
QUARTERLY FLOATING 03/11/2011 20.028.288.58
20,000,000.00 481247AD6 JPMORGAN CHASE & CO 2.625% 100.00 20,000,000.00 20,000,000.00 0.00 1.00%
NTS 01/DEC/2010 USD1000 262.500.00
SEMI-ANN. 2.625% 12/01/2010 20.262.500.00
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Category Long Description: FIXED INCOME - CORPORATE BONDS
25,000,000.00 786969D UNITED STATES ZERO ZCP 99.88 24,970,792.33 24,970,700.00 (92.33) 1.24%
30/JUN/2011 0.00
0.000% 06/30/2011 24,970,700.00
50,000,000.00 786970D UNITED STATES ZERO ZCP 99.89 49,952,519.03 49,944,100.00 (8,419.03) 2.47%
02/JUN/2011 0.00
MONTHLY 0.000% 06/02/2011 49 944.100.00
50,000,000.00 786972D UNITED STATES ZERO ZCP 99.94 49,971,030.67 49,970,900.00 (130.67) 2.48%
07/APR/2011 0.00
0.000% 04/07/2011 49 970 900.00
50,000,000.00 787567D FDIC ALLIANCE BANK OF AZ NOW 100.00 50,000,000.00 50,000,000.00 0.00 2.48%
ACCOUNT 0.25% 24,657 53
|Nc0MEF|XED 214,897,640.00
CORPORATE 215,000,000.00 214,909,248.53 303,506.11 (11,608.53) 10.66%
BONDS 215,201,146.11
Category Long Description: FIXED INCOME - GOVERNMENT BONDS
25,000,000.00 912828JY7 UNITED STATES OF AMER TREAS 100.09 25,022,379.99 25,022,379.99 0.00 1.24%
NOTES 0.875% NTS 73.114.81
SEMI-ANN. 0.875% 01/31/2011 25 095 494.80
25,000,000.00 912828KE9 UNITED STATES OF AMER TREAS 100.15 25,038,166.37 25,038,166.37 0.00 1.24%
NOTES 0.875% TRES 55 593.92
SEMI-ANN. 0.875% 02/28/2011 25.093.760.29
25,000,000.00 912828KL3 UNITED STATES TREAS NTS 100.27 25,042,873.75 25,067,375.00 24,501.25 1.24%
0.875% 30/APR/2011 18.732.73
SEMI-ANN. 0.875% 04/30/2011 25.086.107.73
50,000,000.00 912828KU3 UNITED STATES TREAS NTS 100.32 50,156,080.75 50,162,100.00 6,019.25 2.49%
0.875% 31/MAY/2011 1.208.56
SEMI-ANN. 0.875% 05/31/2011 50.163.308.56
INCOMEFIXED 125,290,021.36
GOVERNMENT 125,000,000.00 125,259,500.86 148,650.02 30,520.50 6.21%
BONDS 125,438,671.38
Category Long Description: MISCELLANEOUS - CURRENCIES
56.53 CASH usD 1.00 56.53 56.53 0.00 0.00%
0.00
56.53
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Category Long Description: MISCELLANEOUS - CURRENCIES

56.53
MISCELLANEOUS 56.53 56.53 0.00 0.00 0.00%
- CURRENCIES 56.53
Category Long Description: MISCELLANEOUS - OTHER
EXPENSE  INVESTMENT MGT FEE (96,582.55) 0.00 (0.00%)
(96,582.55)
(96,582.55)
0.00
MISCELLANEOUS (96,582.55) (96,582.55) (0.00%)
- OTAlE (96,582.55)
Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
50,000,000.00 912795UK5 UNITED STATES TREAS BILLS DT 99.99 49,996,918.48 49,996,918.48 0.00 2.48%
0.000% 12/16/2010 0.00
49,996,918.48
50,000,000.00 912795X30 UNITED STATES TREAS BILLS DT 100.00 49,998,173.96 49,998,173.96 0.00 2.48%
0.000% 12/09/2010 0.00
49,998,173.96
95,000,000.00 912795X71 UNITED STATES TREAS BILLS DT 99.99 94,986,548.80 94,986,548.80 0.00 4.71%
0.000% 01/06/2011 0.00
94,986,548.80
50,000,000.00 912795X97 UNITED STATES TREAS BILLS DT 99.97 49,985,687.87 49,985,687.87 0.00 2.48%
0.000% 01/27/2011 0.00
49,985,687.87
60,000,000.00 912795Y21 UNITED STATES TREAS BILLS DT 99.97 59,982,411.02 59,982,411.02 0.00 2.97%
0.000% 02/03/2011 0.00
59,982,411.02
TOTAl SHORT 304,949,740.13
INVESTMENTS - 305,000,000.00 304,949,740.13 0.00 0.00 15.11%
TREASURY BILLS 304,949,740.13

Category Long Description:

0.00 Net Income Payable 0.00 (258,017.81) 0.00 0.00 (0.01%)
(258,017.81)
(258,017.81)

0.00 Net Income Receivable 0.00 24,444 .42 0.00 0.00 0.00%
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Quantity Security ID  Security Description

Cost Base Market Value Base
Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description:

0.00

24,444.42
24,444.42

0.00
(233,573.39) (233,573.39)
(233,573.39)

0.00 (0.01%)

Grand Total 2,017,955,214.44

2,018,092,615.93
2,017,743,548.02 267,456.01
2,018,360,071.94

18,911.97 100.00%
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