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JPMorgan j .
Detailed Net Asset Valuation LGIP Pool 5
As of: 30-Jun-2011

Institutional Accounting Detailed Net Asset Valuation

Account: STATE OF ARIZONA - POOL 5 (LGIP)
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

250,955,980.06 46999W014 TRI-PARTY REPO JP MORGAN 0.30% 12/JUL/2011 10000  250,955,980.06 250,955,980.06 000  17.14%
2,091.30
250,958,071.36
150,000,000.00 85299U344  TRI-PARTY REPO SOUTH STREET 0.10% 01/JUL/2011 100.00  150,000,000.00 150,000,000.00 0.00  10.24%
0.100% 07/01/2011 3,750.00
150,003,750.00
100,000,000.00 85299U450  TRI-PARTY REPO SOUTH STREET 0.10% 08/JUL/2011 100.00  100,000,000.00 100,000,000.00 0.00 6.83%
0.100% 07/08/2011 277.78
100,000,277.78
58,716,287.64 85299U476 TRI-PARTY REPO SOUTH STREET REPO 0.12% 10000  58,716,287.64 58,716,287.64 0.00 4.01%
01/JUL/2011 195.72
0.120% 07/01/2011 58.716.483.36
EQUIVALENTS 559,672,267.70
ERPURCAS 559,672,267.70 559,672,267.70 6,314.80 000  38.22%
AGREEMENTS 559,678,582.50

Category Long Description: CASH EQUIVALENTS - STIF
0.00 928989383 JP MORGAN U S GOVT AGENCY SHARES 100.00 0.00 0.00 0.00 0.00%
MONTHLY VARIABLE 12/31/2049 0.26
0.26
0.00

CASH
EQUIVALENTS - 0.00 0.00 0.26 0.00 0.00%
STIF 0.26

Category Long Description: FIXED INCOME - ASSET BACK

1,470,639.48 36830HAA0 GE EQUIPMENT SMALL TICKET LLC 2011-1 A1 100.07 1,468,684.39 1,471,739.81 3,055.42 0.10%
0.38248% 156.25
MONTHLY 0.382% 02/21/2012 147189606
2,296,877.57 98158NAAL WORLD OMNI AUTOMOBILE LEASE SECURITIZATION 100.06 2,296,877.57 2,298,212.29 1,334.72 0.16%
TRUST 307.65
MONTHLY 0.301% 04/16/2012 2208510.04
FIXED 3,769,952.10
INCOME - ASSET 3,767,517.05 3,765,561.96 463.90 4,390.14 0.26%
BACK 3,770,416.00

Category Long Description: FIXED INCOME - CORPORATE BONDS

5,000,000.00 149123BT7 CATERPILLAR INC FRN 21/NOV/2012 USD1000 100.00 5,000,000.00 5,000,065.00 65.00 0.34%
QUARTERLY FLOATING 11/21/2012 1,723.26
5,001,788.26

20,000,000.00 369550AP3 GEN DYNAMICS CORP 1.8% NTS 15/JUL/2011 USD1000 100.06 20,011,793.95 20,011,793.95 0.00 1.38%
SEMI-ANN. 1.800% 07/15/2011 166,245.62

20,178,039.57
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Category Long Description: FIXED INCOME - CORPORATE BONDS
10,000,000.00 36962G2M5 GENERAL ELECTRIC CAPITAL CORP FLTG RATE NTS 100.10 10,000,000.00 10,010,290.00 10,290.00 0.68%
QUARTERLY FLOATING 04/10/2012 9,213.75
10,019,503.75
20,000,000.00 38146FAG6 GOLDMAN SACHS GROUP INC FRN 09/NOV/2011 100.14 20,022,527.99 20,027,880.00 5,352.01 1.37%
UsD1000 15,259.55
QUARTERLY FLOATING 11/09/2011 20.043.139.55
9,150,000.00 428236AK9 HEWLETT PACKARD CO FLOAT 01/MAR/2012 100.13 9,158,938.72 9,161,455.80 2,517.08 0.63%
QUARTERLY FLOATING 03/01/2012 2,774.59
9,164,230.39
12,160,000.00 459200GQ8 INTL BUSINESS MCHN FRN 04/NOV/2011 USD1000 100.06 12,165,167.77 12,166,688.00 1,520.23 0.83%
QUARTERLY FLOATING 11/04/2011 6,131.99
12,172,819.99
9,750,000.00 59018YE72 MERRILL LYNCH & CO INC FLTG RATE NTS 99.81 9,740,393.30 9,731,533.50 (8,859.80) 0.66%
05/JUN/2012 3263.54
QUARTERLY FLOATING 06/05/2012 9.734.797.04
6,275,000.00 713448BL1 PEPSICO INC VAR 15/JUL/2011 100.01 6,275,400.75 6,275,400.75 0.00 0.43%
QUARTERLY FLOATING 07/15/2011 4,133.85
6,279,534.60
15,000,000.00 796876D CONCORD MIN ZCP 12/AUG/2011 99.95 14,992,475.49 14,992,475.49 0.00 1.02%
MONTHLY 0.000% 08/12/2011 0.00
14,992,475.49
5,000,000.00 88166BAA8 TEVA PHARMACEUTICA FR SR NT 19/DEC/2011 100.17 5,009,320.36 5,008,610.00 (710.36) 0.34%
USD1000 987.71
QUARTERLY FLOATING 12/19/2011 5009.597.71
14,000,000.00 964623D FCAR OWNER ZCP 16/AUG/2011 99.95 13,992,308.11 13,992,308.11 0.00 0.96%
0.000% 08/16/2011 0.00
13,992,308.11
18,000,000.00 966066D FCAR OWNER ZCP 29/AUG/2011 99.93 17,988,267.56 17,988,267.56 0.00 1.23%
MONTHLY 0.000% 08/29/2011 0.00
17,988,267.56
15,000,000.00 967647D CHARTA, LLC ZCP 15/JUL/2011 99.99 14,998,671.89 14,998,671.89 0.00 1.02%
MONTHLY 0.000% 07/15/2011 0.00
14,998,671.89
INCOMEFIXED 159,365,440.05
CORPORATE 159,335,000.00 159,355,265.89 209,733.86 10,174.16 10.90%
BONDS 159,575,173.91
Category Long Description: FIXED INCOME - GOVERNMENT BONDS
25,000,000.00 31331GQ44 FED FARM CREDIT FR DEB 15/SEP/2011 USD1000 100.03 25,007,455.70 25,007,455.70 0.00 1.71%
MONTHLY FLOATING 09/15/2011 2,522.76
25,009,978.46
50,000,000.00 459052HT6 INTL BK FOR RECON &DEV DISC NT MATURES 100.00 49,999,722.22 49,999,722.22 0.00 3.41%

05/JUL/2011

0.00
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Category Long Description: FIXED INCOME - GOVERNMENT BONDS

0.000% 07/05/2011 49,999,722.22
Qe 75,007,177.92
o6 e 75,000,000.00 75,007,177.92 2,522.76 0.00 5.12%
BONDS 75,009,700.68

Category Long Description: MISCELLANEOUS - CURRENCIES

61.74 CASH UsbD 1.00 61.74 61.74 0.00 0.00%
0.00
61.74

61.74

MISCELLANEOUS 61.74 61.74 0.00 0.00 0.00%
- CURRENCIES 61.74

Category Long Description: MISCELLANEOUS - OTHER
EXPENSE  INVESTMENT MGT FEE (82,953.39) 0.00 (0.01%)
(82,953.39)
(82,953.39)
0.00
MISCELLANEOUS (82,953.39) (82,953.39) (0.01%)
- OTHER (82,953.39)

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT

25,000,000.00 06740MZR7 BARCLAYS BANK PLC CERTIFICATE OF DEPOSIT 100.00 25,000,000.00 25,000,000.00 0.00 1.71%
FIXED DTD 10.236.11
25,010,236.11

10,000,000.00 25152XNE6 DEUTSCHE BANK NY VAR 02/MAR/2012 99.97 10,000,000.00 9,997,480.00 (2,520.00) 0.68%
QUARTERLY002-MAR-12 2,117.64
9,999,597.64

3,000,000.00 25152XNF3 DEUTSCHE BANK AG NY CERTIFICATE OF DEPOSIT 100.01 3,000,000.00 3,000,275.70 275.70 0.20%
FIXED 1,063.33
3,001,339.03

10,000,000.00 25154TY76 DEUTSCHE BANK AG NY CERTIFICATE OF DEPOSIT 100.00 10,000,000.00 10,000,000.00 0.00 0.68%
FIXED 3,908.33
10,003,908.33

12,504,215.46  795285N FDIC ALLIANCE BANK OF AZ CDARS CD 0.44% 100.00 12,504,215.46 12,504,215.46 0.00 0.86%
20,198.59
12,524,414.05

12,361,359.14 959466N FDIC ALLIANCE BANK OF ARIZONA CDARS 0.88% 100.00 12,361,359.14 12,361,359.14 0.00 0.84%
2,384.22
12,363,743.36

12,259,000.00 959468N FDIC ALLIANCE BANK OF ARIZONA CDARS 12/11 0.66% 100.00 12,259,000.00 12,259,000.00 0.00 0.84%
42,117.22
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Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT
12,301,117.22

12,510,272.36  967058N  FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.77% 10000  12,510,272.36 12,510,272.36 000  0.86%
26,127.62
12,536,399.98
TRy SHORT 97,632,602.66
INVESTMENTS 97,634,846.96 97,634,846.96 108,153.06 (224430)  6.67%
ERTIFICATE OF
DEPOSIT 97,740,755.72

Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)

14,585,000.00  0556NLUJ0  BNP PARIBAS FIN INC CORPORATE COMMERCIAL 99.99  14,583,897.99 14,583,897.99 0.00 1.00%
0.00
14,583,897.99

15,000,000.00  06945MUS7 BARTON CAPITAL CORP. CORPORATE COMMERCIAL 100.00  14,999,337.70 14,999,337.70 0.00 1.02%
0.00
DISCOUNT DTD 31/MAR/2011 DUE 08/JUL/2011 .31% 14.999 337.70

5,000,000.00  06945MUDG  BARTON CAPITAL CORP. CORPORATE COMMERCIAL 99.99 4,999,700.00 4,999,700.00 0.00 0.34%
0.00
0.000% 07/13/2011 4.999.700.00

9.646,000.00 06945MUMG BARTON CAPITAL CORP. CORPORATE COMMERCIAL 99.99 9,645,196.17 9,645,196.17 0.00 0.66%
0.00
0.000% 07/21/2011 9.645.196.17

10,000,000.00  11765KURG  BRYANT PRK FDG LLC CORPORATE COMMERCIAL 99.99 9,999,066.67 9,999,066.67 0.00 0.68%
0.00
0.000% 07/25/2011 9.999.066.67

12,500,000.00  15963UUN4  CHARIOT FNDG LLC CORPORATE COMMERCIAL 99.99  12,498,979.16 12,498,979.16 0.00 0.85%
0.00
0.000% 07/22/2011 12.498.979.16

10,000,000.00  15963UVGS  CHARIOT FNDG LLC CORPORATE COMMERCIAL 99.98 9,998,083.34 9,998,083.34 0.00 0.68%
0.00
0.000% 08/16/2011 9.998.083.34

5,250,000.00 16115WU70 CHARTA, LLC ZCP 07/JUL/2011 100.00 5,249,859.99 5,249,859.99 0.00 0.36%
0.000% 07/07/2011 0.00
5,249,859.99

5,000,000.00 16115XWT8 CHARTA, LLC CORPORATE COMMERCIAL PAPER 99.96 4,997,800.00 4,997,800.00 0.00 0.34%
DISCOUNT 0.00
0.000% 09/27/2011 4.997.800.00

12,000,000.00  19121BV89  COCA-COLA COMPANY CORPORATE COMMERCIAL 99.99  11,998,353.27 11,998,353.27 0.00 0.82%
0.00
0.000% 08/08/2011 11,998 353.27

10,000,000.00  3060LWULL FAIRWAY FINANCE CORP CORPORATE COMMERCIAL 99.99 9,999,155.55 9,999,155.55 0.00 0.68%
0.00
0.000% 07/20/2011 9.999.155.55
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Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)

23,000,000.00 30601WVA4 EQISEAFI{AY FINANCE CORP CORPORATE COMMERCIAL 99.98 22,995,400.00 22,995,400.00 0.00 1.57%
0.00
0.000% 08/10/2011 22,995,400.00

4,500,000.00 30603BU76 FALCON ASSET SC CO LLC CORPORATE 100.00 4,499,902.50 4,499,902.50 0.00 0.31%
COMMERCIAL PAPER 0.00
DISCOUNT DTD 07/APR/2011 DUE 07/JUL/2011 .26% 4.499.902.50

8,750,000.00 30603BUC5 FALCON ASSET SC CO LLC CORPORATE 100.00 8,749,625.72 8,749,625.72 0.00 0.60%
COMMERCIAL PAPER 0.00
0.000% 07/12/2011 8,749,625.72

5,000,000.00 30603BUR2 FALCON ASSET SC CO LLC CORPORATE 99.99 4,999,566.68 4,999,566.68 0.00 0.34%
COMMERCIAL PAPER 0.00
0.000% 07/25/2011 4,999,566.68

8,000,000.00 30603BVB6 FALCON ASSET SC CO LLC CORPORATE 99.98 7,998,451.22 7,998,451.22 0.00 0.55%
COMMERCIAL PAPER 0.00
0.000% 08/11/2011 7,998,451.22

8,756,000.00 38102KU59 SEIID_EFEN FUNDING CORP CORPORATE COMMERCIAL 100.00 8,755,774.86 8,755,774.86 0.00 0.60%
0.00
0.000% 07/05/2011 8,755,774.86

3,342,000.00 38102KUK6 SEPLEFEN FUNDING CORP CORPORATE COMMERCIAL 99.99 3,341,665.83 3,341,665.83 0.00 0.23%
0.00
0.000% 07/19/2011 3,341,665.83

7,318,000.00 38346MU51 SE;’EF,;-\M FDG CORP CORPORATE COMMERCIAL 100.00 7,317,869.90 7,317,869.90 0.00 0.50%
0.00
0.000% 07/05/2011 7,317,869.90

15,000,000.00 38346MUC6 SE;’EF,;-\M FDG CORP CORPORATE COMMERCIAL 99.99 14,998,716.68 14,998,716.68 0.00 1.02%
0.00
0.000% 07/12/2011 14,998,716.68

5,000,000.00 38346MVF8 SBDTEF/?M FDG CORP CORPORATE COMMERCIAL 99.98 4,998,875.00 4,998,875.00 0.00 0.34%
0.00
0.000% 08/15/2011 4,998,875.00

10,000,000.00 4820P3UB7 %LAEII‘_:I'FER SECT CO LLC CORPORATE COMMERCIAL 99.99 9,999,444.45 9,999,444.45 0.00 0.68%
0.00
0.000% 07/11/2011 9,999,444.45

10,000,000.00 4820P3UC5 %LAEII‘_:I'FER SECT CO LLC CORPORATE COMMERCIAL 99.99 9,999,419.47 9,999,419.47 0.00 0.68%
0.00
0.000% 07/12/2011 9,999,419.47

10,000,000.00 4820P3W82 %LAI;II‘_:I'FER SECT CO LLC CORPORATE COMMERCIAL 99.97 9,996,741.62 9,996,741.62 0.00 0.68%
0.00
0.000% 09/08/2011 9,996,741.62

20,000,000.00 52468KUC3 LEGACY CAPITAL COMPANY CORPORATE 99.99 19,998,350.00 19,998,350.00 0.00 1.37%
COMMERCIAL PAPER 0.00
0.000% 07/12/2011 19,998,350.00

10,000,000.00 52468KWP2 LEGACY CAPITAL COMPANY CORPORATE 99.93 9,993,466.73 9,993,466.73 0.00 0.68%
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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: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)

COMMERCIAL PAPER 0.00
0.000% 09/23/2011 9,993,466.73

5,000,000.00 53127UU73  LIBERTY FUNDING LLC CORPORATE COMMERCIAL 100.00 4,999,808.33 4,999,808.33 0.00 0.34%
0.000% 07/07/2011 4’999’803:22

8500,000.00 53127UUES  LIBERTY FUNDING LLC CORPORATE COMMERCIAL 99.99 8,499,570.28 8,499,578.52 0.00 0.58%
0.000% 07/14/2011 8,499,570.28

10,000,000.00  53127UVN7  LIBERTY FUNDING LLC CORPORATE COMMERCIAL 99.98 9,997,688.88 9,997,683.22 0.00 0.68%
0.000% 08/22/2011 9,097,688.88

11,176,000.00 5705X5UE9  MARKET ST FNDG CORP CORPORATE COMMERCIAL 99.99  11,175,354.23 11,175,353.33 0.00 0.76%
0.000% 07/14/2011 11,175.354.23

5,000,000.00 5705X5W80 MARKET ST FNDG CORP CORPORATE COMMERCIAL 99.97 4,998,275.00 4,998,272.88 0.00 0.34%
0.000% 09/08/2011 4,998,275.00

15,000,000.00  79540BUS3  SALISBURY REC CO LLC CORPORATE COMMERCIAL 100.00  14,999,716.66 14,999,7lg.gg 0.00 1.02%
0.000% 07/05/2011 14.999,716.66

15,000,000.00  79540BVC7  SALISBURY REC CO LLC CORPORATE COMMERCIAL 99.98  14,997,024.93 14,997,023.23 0.00 1.02%
0.000% 08/12/2011 14,997,024.93

10,000,000.00 82124MUS7 SHEFFIELD RECEIVABLE CORPORATE COMMERCIAL 99.99 9,998,958.38 9,998,953.33 0.00 0.68%
0.000% 07/26/2011 9,098,958.38

10,000,000.00 82124MV15 SHEFFIELD RECEIVABLE CORPORATE COMMERCIAL 99.98 9,998,450.00 9,998,458.88 0.00 0.68%
0.000% 08/01/2011 9,098,450.00

5,000,000.00 85520MUT8  STARBIRD FDG. CORP. CORPORATE COMMERCIAL 99.98 4,999,169.43 4,999,162.33 0.00 0.34%
0.000% 07/27/2011 4,999,160.43

4,000,000.00  85520MWF6  STARBIRD FDG. CORP. CORPORATE COMMERCIAL 99.96 3,998,226.63 3,998,223.33 0.00 0.27%
0.000% 09/15/2011 3.998,226.63

10,000,000.00  8688BNVP7  SURREY FUNDING CORP CORPORATE COMMERCIAL 99.98 9,997,497.20 9,997,493.58 0.00 0.68%
0.000% 08/23/2011 9,097,497.20

10,000,000.00  868B8BNW76 SURREY FUNDING CORP CORPORATE COMMERCIAL 99.97 9,996,600.00 9,996,608.88 0.00 0.68%
0.000% 09/07/2011 9,996,600.00

7,625,00000  88602UWK2 THUNDER BAY FNDNG LLC. CORPORATE 99.96 7,622,119.48 7,622,112.33 0.00 0.52%
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Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
0.000% 09/19/2011 7,622,119.48
13,000,000.00 92646LU81 VICTORY RECEIVABLES CP ZCP 08/JUL/2011 100.00 12,999,570.31 12,999,570.31 0.00 0.89%
0.000% 07/08/2011 0.00
12,999,570.31
15,000,000.00 92646LUC2 VICTORY RECEIVABLES CORPORATE COMMERCIAL 99.99 14,998,991.68 14,998,991.68 0.00 1.02%
PAPER 0.00
0.000% 07/12/2011 14,998,091.68
5,000,000.00 96442MU52 WHITE POINT FDG INC. CORPORATE COMMERCIAL 100.00 4,999,750.00 4,999,750.00 0.00 0.34%
PAPER 0.00
0.000% 07/05/2011 4,999,750.00
8,201,000.00 96442MUB9 WHITE POINT FDG INC. CORPORATE COMMERCIAL 99.99 8,200,339.35 8,200,339.35 0.00 0.56%
PAPER 0.00
0.000% 07/11/2011 8,200,339.35
3,500,000.00 97342KUJ5 WINDMILL FUNDING COR CORPORATE COMMERCIAL 99.99 3,499,669.44 3,499,669.44 0.00 0.24%
PAPER 0.00
0.000% 07/18/2011 3,499,669.44
SHORT
ITNEVESTMENTS - 428,589,480.71
ggéllé\flqERCIAL 428,649,000.00 428,589,480.71 0.00 0.00 29.27%
INTEREST 428,589,480.71
BEARING)
Category Long Description: SHORT TERM INVESTMENTS - DISCOUNTED NOTES
50,000,000.00 31315KHTO FED AGRIC MTG CP DSC NT FED BE MATURES 100.00 49,999,833.34 49,999,833.34 0.00 3.41%
05/JUL/2011 0.00
0.000% 07/05/2011 49,999,833.34
50,000,000.00 313396HP1 FEDL HOME LLN MTG CORP DISC NT MATURES 100.00 50,000,000.00 50,000,000.00 0.00 3.41%
01/JUL/2011 0.00
0.000% 07/01/2011 50,000,000.00
10,400,000.00 313396JKO FED HOME LOAN MTG 0% 21/JUL/2011 NTS 100.00 10,399,994.22 10,399,993.97 (0.25) 0.71%
0.000% 07/21/2011 0.00
10,399,993.97
5,000,000.00 965901D GOLDEN FUNDING ZCP 01/AUG/2011 99.96 4,998,211.46 4,998,211.46 0.00 0.34%
0.000% 08/01/2011 0.00
4,998,211.46
TRy SHORT 115,398,038.77
INVESTMENTS - 115,400,000.00 115,398,039.02 0.00 (0.25) 7.88%
DISCOUNTED 115,398,038.77
Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
25,000,000.00 9127953M1 UNITED STATES TREAS BILLS DT 99.99 24,998,315.97 24,997,650.00 (665.97) 1.71%

0.000% 10/06/2011

0.00
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Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
24,997,650.00

SHORT 24,997,650.00
25,000,000.00 24,998,315.97 0.00 (665.97) 1.71%

TE
INVESTMENTS -
24,997,650.00

TREASURY BILLS

Category Long Description:
0.00 Net Capital Payable 0.00  (12,166,931.20) (12,166,931.20) 0.00 (0.83%)
0.00
(12,166,931.20)

0.00 Net Capital Receivable 0.00 12,168,411.34 12,168,411.34 0.00 0.83%
0.00

12,168,411.34

0.00 Net Income Payable 0.00 (206,859.62) 0.00 0.00 (0.01%)
(206,859.62)
(206,859.62)

0.00 Net Income Receivable 0.00 1,639.85 0.00 0.00 0.00%
1,639.85
1,639.85
1,480.14

0.00 (203,739.63) (205,219.77) 0.00 (0.01%)

(203,739.63)

1,464,434,151.79
Grand Total 1,464,458,693.45 1,464,134,324.85 39,015.48 11,653.78 100.00%
1,464,473,167.27
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