
STATE OF ARIZONA

March 31, 2015

ATZF

ST OF AZ POOL 5 LGIP

April 14, 2015As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

CASH
1.000000Exchange Rate:US DOLLAR

USD US DOLLAR

1.000000Local-0.020 -0.02 -0.021.000000 0.00 0.00
1.000000Base -0.02 -0.021.000000 0.00 0.00

US DOLLAR  Total
-0.020 Local -0.02 -0.02 0.00 0.00

Base -0.02 -0.02 0.00 0.00

Base-0.020 -0.02 -0.02 0.00 0.00

CASH Total

CASH EQUIVALENT
1.000000Exchange Rate:US DOLLAR

13 Apr 20150.280027A1RD3 ABBEY NATIONAL NA LL

99.990667Local5,000,000.000 4,999,533.33 4,999,533.3399.990667 0.00 0.46
99.990667Base 4,999,533.33 4,999,533.3399.990667 0.00 0.46

14 Apr 20150.234506366CEZ7 BANK OF MONTREAL- BBA LIBOR USD 1 MONTH

100.000000Local10,000,000.000 10,000,000.00 10,000,000.00100.000000 0.00 0.93
100.000000Base 10,000,000.00 10,000,000.00100.000000 0.00 0.93

20 Aug 20150.206417KVL0 BANK OF NOVA SCOTIA/THE

99.919533Local10,000,000.000 9,992,166.67 9,991,953.3099.921667 -213.37 0.93
99.919533Base 9,992,166.67 9,991,953.3099.921667 -213.37 0.93

01 Apr 20150.1906945MR16 BARTON CAPITAL CORP.

100.000000Local5,000,000.000 5,000,000.00 5,000,000.00100.000000 0.00 0.46
100.000000Base 5,000,000.00 5,000,000.00100.000000 0.00 0.46

13 May 20150.2106945MSD9 BARTON CAPITAL CORP.

99.975500Local25,000,000.000 24,993,875.00 24,993,875.0099.975500 0.00 2.32
99.975500Base 24,993,875.00 24,993,875.0099.975500 0.00 2.32
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09 Jun 20150.2412476FT97 CAFCO LLC

99.954000Local10,000,000.000 9,995,400.00 9,995,400.0099.954000 0.00 0.93
99.954000Base 9,995,400.00 9,995,400.0099.954000 0.00 0.93

13 Apr 20150.1713738KRD1 CAN AST & CAN LTD JT

99.994333Local20,000,000.000 19,998,866.67 19,998,866.6799.994333 0.00 1.86
99.994333Base 19,998,866.67 19,998,866.6799.994333 0.00 1.86

20 Apr 20150.2315060YRL6 CEDAR SPRING CPTL CO

99.987861Local10,000,000.000 9,998,786.11 9,998,786.1199.987861 0.00 0.93
99.987861Base 9,998,786.11 9,998,786.1199.987861 0.00 0.93

20 Apr 20150.2915060YRL6 CEDAR SPRING CPTL CO

99.984694Local20,000,000.000 19,996,938.89 19,996,938.8999.984694 0.00 1.86
99.984694Base 19,996,938.89 19,996,938.8999.984694 0.00 1.86

15 Apr 20150.1915963URF5 CHARIOT FNDG LLC

99.992611Local10,000,000.000 9,999,261.11 9,999,261.1199.992611 0.00 0.93
99.992611Base 9,999,261.11 9,999,261.1199.992611 0.00 0.93

03 Jun 20150.2215963UT30 CHARIOT FNDG LLC

99.961500Local10,000,000.000 9,996,150.00 9,996,150.0099.961500 0.00 0.93
99.961500Base 9,996,150.00 9,996,150.0099.961500 0.00 0.93

06 Apr 20150.1316677KR62 CHEVRON CORP

99.998194Local10,000,000.000 9,999,819.44 9,999,819.4499.998194 0.00 0.93
99.998194Base 9,999,819.44 9,999,819.4499.998194 0.00 0.93

02 Apr 20150.232063C1R28 CONCORD MIN CPTL CO

99.999361Local35,000,000.000 34,999,776.39 34,999,776.3999.999361 0.00 3.25
99.999361Base 34,999,776.39 34,999,776.3999.999361 0.00 3.25

07 Apr 20150.282063C1R77 CONCORD MIN CPTL CO

99.995333Local5,000,000.000 4,999,766.67 4,999,766.6799.995333 0.00 0.46
99.995333Base 4,999,766.67 4,999,766.6799.995333 0.00 0.46

02 Apr 20150.232284K1R21 CROWN POINT CAP CO.

99.999361Local25,000,000.000 24,999,840.28 24,999,840.2899.999361 0.00 2.32
99.999361Base 24,999,840.28 24,999,840.2899.999361 0.00 2.32
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07 Apr 20150.282284K1R70 CROWN POINT CAP CO.

99.995333Local5,000,000.000 4,999,766.67 4,999,766.6799.995333 0.00 0.46
99.995333Base 4,999,766.67 4,999,766.6799.995333 0.00 0.46

06 May 20150.272284K1S61 CROWN POINT CAP CO.

99.973750Local10,000,000.000 9,997,375.00 9,997,375.0099.973750 0.00 0.93
99.973750Base 9,997,375.00 9,997,375.0099.973750 0.00 0.93

02 Apr 20150.1538102KR20 GOLDEN FUNDING CORP

99.999583Local14,681,000.000 14,680,938.83 14,680,938.8399.999583 0.00 1.36
99.999583Base 14,680,938.83 14,680,938.8399.999583 0.00 1.36

08 Apr 20150.1538102KR87 GOLDEN FUNDING CORP

99.997083Local5,564,000.000 5,563,837.72 5,563,837.7299.997083 0.00 0.52
99.997083Base 5,563,837.72 5,563,837.7299.997083 0.00 0.52

16 Apr 20150.1738346MRG1 GOTHAM FDG CORP

99.992917Local25,000,000.000 24,998,229.17 24,998,229.1799.992917 0.00 2.32
99.992917Base 24,998,229.17 24,998,229.1799.992917 0.00 2.32

04 May 20150.1538346MS47 GOTHAM FDG CORP

99.986250Local10,000,000.000 9,998,625.00 9,998,625.0099.986250 0.00 0.93
99.986250Base 9,998,625.00 9,998,625.0099.986250 0.00 0.93

22 Apr 20150.0942786URN7 HERSHEY FOODS CORP

99.994750Local15,000,000.000 14,999,212.50 14,999,212.5099.994750 0.00 1.39
99.994750Base 14,999,212.50 14,999,212.5099.994750 0.00 1.39

04 May 20150.284497W1S49 ING (US) FUNDING LLC

99.974333Local5,000,000.000 4,998,716.67 4,998,716.6799.974333 0.00 0.46
99.974333Base 4,998,716.67 4,998,716.6799.974333 0.00 0.46

07 Apr 20150.2145779QR73 INSTITUTIONAL SECURED

99.996500Local25,000,000.000 24,999,125.00 24,999,125.0099.996500 0.00 2.32
99.996500Base 24,999,125.00 24,999,125.0099.996500 0.00 2.32

10 Apr 20150.2745779QRA6 INSTITUTIONAL SECURED

99.993250Local30,000,000.000 29,997,975.00 29,997,975.0099.993250 0.00 2.79
99.993250Base 29,997,975.00 29,997,975.0099.993250 0.00 2.79
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27 Aug 20150.284820P3VT7 JUPITER SECT CO LLC

99.872108Local5,000,000.000 4,994,244.45 4,993,605.4099.884889 -639.05 0.46
99.872108Base 4,994,244.45 4,993,605.4099.884889 -639.05 0.46

13 Apr 20150.1552952MRD4 LEXINGTN PKR CAP CO LL

99.995000Local5,000,000.000 4,999,750.00 4,999,750.0099.995000 0.00 0.46
99.995000Base 4,999,750.00 4,999,750.0099.995000 0.00 0.46

06 Jul 20150.3452952MU65 LEXINGTN PKR CAP CO LL

99.934794Local40,000,000.000 39,963,733.33 39,973,917.6099.909333 10,184.27 3.71
99.934794Base 39,963,733.33 39,973,917.6099.909333 10,184.27 3.71

13 Apr 20150.1953127URD4 LIBERTY FUNDING LLC

99.993667Local30,000,000.000 29,998,100.00 29,998,100.0099.993667 0.00 2.79
99.993667Base 29,998,100.00 29,998,100.0099.993667 0.00 2.79

30 Apr 20150.0858013NRW4 MCDONALD'S CORPORATI

99.993556Local30,000,000.000 29,998,066.67 29,998,066.6799.993556 0.00 2.79
99.993556Base 29,998,066.67 29,998,066.6799.993556 0.00 2.79

10 Apr 20150.1166844DRA2 NORTHWESTERN UNIVERS

99.997250Local2,590,000.000 2,589,928.77 2,589,928.7799.997250 0.00 0.24
99.997250Base 2,589,928.77 2,589,928.7799.997250 0.00 0.24

14 Apr 20150.2386562LRE4 SUMITOMO MTSU BKG CORP

99.991694Local25,000,000.000 24,997,923.61 24,997,923.6199.991694 0.00 2.32
99.991694Base 24,997,923.61 24,997,923.6199.991694 0.00 2.32

20 Apr 20150.288602URL6 THUNDER BAY FNDNG LLC

99.989444Local5,000,000.000 4,999,472.22 4,999,472.2299.989444 0.00 0.46
99.989444Base 4,999,472.22 4,999,472.2299.989444 0.00 0.46

07 Apr 20150.31923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local24,200,255.350 24,200,255.35 24,200,255.35100.000000 0.00 2.25
100.000000Base 24,200,255.35 24,200,255.35100.000000 0.00 2.25

07 Apr 20150.44923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local5,483,888.570 5,483,888.57 5,483,888.57100.000000 0.00 0.51
100.000000Base 5,483,888.57 5,483,888.57100.000000 0.00 0.51
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16 Apr 20150.31923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local5,346,747.750 5,346,747.75 5,346,747.75100.000000 0.00 0.50
100.000000Base 5,346,747.75 5,346,747.75100.000000 0.00 0.50

09 Jul 20150.31923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local4,058,753.480 4,058,753.48 4,058,753.48100.000000 0.00 0.38
100.000000Base 4,058,753.48 4,058,753.48100.000000 0.00 0.38

01 May 20150.1692646LS19 VICTORY RECEIVABLES

99.986667Local25,000,000.000 24,996,666.67 24,996,666.6799.986667 0.00 2.32
99.986667Base 24,996,666.67 24,996,666.6799.986667 0.00 2.32

01 Apr 20150.1994988ECS5 WELLS FARGO BANK NA

100.000000Local10,000,000.000 10,000,000.00 10,000,000.00100.000000 0.00 0.93
100.000000Base 10,000,000.00 10,000,000.00100.000000 0.00 0.93

16 Apr 20150.1596327SRG9 WHEELS INC

99.993750Local10,000,000.000 9,999,375.00 9,999,375.0099.993750 0.00 0.93
99.993750Base 9,999,375.00 9,999,375.0099.993750 0.00 0.93

01 Apr 20150.12979QHT009 WELLS FARGO REPO

100.000000Local36,862,058.770 36,862,058.77 36,862,058.77100.000000 0.00 3.42
100.000000Base 36,862,058.77 36,862,058.77100.000000 0.00 3.42

02 Apr 20150.11979QHT009 WELLS FARGO REPO

100.000000Local150,000,000.000 150,000,000.00 150,000,000.00100.000000 0.00 13.93
100.000000Base 150,000,000.00 150,000,000.00100.000000 0.00 13.93

01 Apr 20150.07979QRC005 BANK OF AMERICA REPO

100.000000Local100,000,000.000 100,000,000.00 100,000,000.00100.000000 0.00 9.29
100.000000Base 100,000,000.00 100,000,000.00100.000000 0.00 9.29

01 Apr 20150.21979RFJ001 ALLIANCE BANK OF ARIZONA MONEY

100.000000Local346,665.160 346,665.16 346,665.16100.000000 0.00 0.03
100.000000Base 346,665.16 346,665.16100.000000 0.00 0.03

US DOLLAR  Total
869,133,369.080 Local 869,039,611.92 869,048,943.77 9,331.85 80.71

Base 869,039,611.92 869,048,943.77 9,331.85 80.71
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STATE OF ARIZONA

March 31, 2015

ATZF

ST OF AZ POOL 5 LGIP

April 14, 2015As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

Base869,133,369.080 869,039,611.92 869,048,943.77 9,331.85 80.71

CASH EQUIVALENT Total

FIXED INCOME
1.000000Exchange Rate:US DOLLAR

15 Dec 20150.2702006VAA9 ALLY AUTO RECEIVABLES TRUST ALLYA 2014 3 A1

99.997200Local5,755,651.570 5,755,651.57 5,755,490.41100.000000 -161.16 0.53
99.997200Base10,000,000.000Original Face: 5,755,651.57 5,755,490.41100.000000 -161.16 0.53

12 Jun 20151.750258M0DE6 AMERICAN EXPRESS CREDIT SR UNSECURED 06/15 1.75

100.271024Local6,075,000.000 6,091,464.73 6,091,464.71100.271024 -0.02 0.57
100.271024Base 6,091,464.73 6,091,464.71100.271024 -0.02 0.57

07 Oct 20150.253602665WAN1 AMERICAN HONDA FINANCE SR UNSECURED 10/15 VAR

100.009600Local10,000,000.000 10,000,000.00 10,000,960.00100.000000 960.00 0.93
100.009600Base 10,000,000.00 10,000,960.00100.000000 960.00 0.93

20 Jan 20160.2305580PAA9 BMW VEHICLE LEASE TRUST BMWLT 2015 1 A1

100.000000Local4,515,993.500 4,515,993.50 4,515,993.50100.000000 0.00 0.42
100.000000Base8,000,000.000Original Face: 4,515,993.50 4,515,993.50100.000000 0.00 0.42

23 Oct 20150.706406HCD9 BANK OF NEW YORK MELLON SR UNSECURED 10/15 0.7

100.150700Local5,000,000.000 5,009,325.26 5,007,535.00100.186505 -1,790.26 0.47
100.150700Base 5,009,325.26 5,007,535.00100.186505 -1,790.26 0.47

26 Oct 20150.1909658UAA7 BMW VEHICLE OWNER TRUST BMWOT 2014 A A1

99.994280Local1,678,797.830 1,678,797.83 1,678,701.80100.000000 -96.03 0.16
99.994280Base10,000,000.000Original Face: 1,678,797.83 1,678,701.80100.000000 -96.03 0.16

16 Nov 20150.212632XAA6 CNH EQUIPMENT TRUST CNH 2014 C A1

99.998700Local5,627,622.050 5,627,622.05 5,627,548.89100.000000 -73.16 0.52
99.998700Base10,000,000.000Original Face: 5,627,622.05 5,627,548.89100.000000 -73.16 0.52

16 Nov 20150.2114313UAA4 CARMAX AUTO OWNER TRUST CARMX 2014 4 A1

99.998340Local4,325,316.990 4,325,316.99 4,325,245.19100.000000 -71.80 0.40
99.998340Base12,000,000.000Original Face: 4,325,316.99 4,325,245.19100.000000 -71.80 0.40
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15 Mar 20160.2414313WAA0 CARMAX AUTO OWNER TRUST CARMX 2015 1 A1

100.000000Local10,173,871.620 10,173,871.62 10,173,871.62100.000000 0.00 0.94
100.000000Base12,000,000.000Original Face: 10,173,871.62 10,173,871.62100.000000 0.00 0.94

26 Jun 20150.95149123BY6 CATERPILLAR INC SR UNSECURED 06/15 0.95

100.159906Local4,500,000.000 4,507,195.78 4,507,195.77100.159906 -0.01 0.42
100.159906Base 4,507,195.78 4,507,195.77100.159906 -0.01 0.42

03 Sep 20150.3118517275RAM4 CISCO SYSTEMS INC SR UNSECURED 09/15 VAR

100.013400Local7,000,000.000 7,001,574.79 7,000,938.00100.022497 -636.79 0.65
100.013400Base 7,001,574.79 7,000,938.00100.022497 -636.79 0.65

20 Mar 20160.3629372EBG2 ENTERPRISE FLEET FINANCING LLC EFF 2015 1 A1 144A

100.000100Local12,778,854.530 12,778,854.53 12,778,867.31100.000000 12.78 1.19
100.000100Base15,000,000.000Original Face: 12,778,854.53 12,778,867.31100.000000 12.78 1.19

17 Sep 20150.1663130A15Z7 FEDERAL HOME LOAN BANK BONDS 09/15 VAR

99.999300Local10,000,000.000 9,999,514.61 9,999,930.0099.995146 415.39 0.93
99.999300Base 9,999,514.61 9,999,930.0099.995146 415.39 0.93

21 Sep 20150.163130A1ES3 FEDERAL HOME LOAN BANK BONDS 09/15 VAR

99.996900Local10,000,000.000 10,000,689.30 9,999,690.00100.006893 -999.30 0.93
99.996900Base 10,000,689.30 9,999,690.00100.006893 -999.30 0.93

03 Nov 20150.0131315KNU0 FARMER MAC DISCOUNT NOTE DISCOUNT NOT 11/15 0.00000

99.895000Local25,000,000.000 24,973,000.00 24,973,750.0099.892000 750.00 2.32
99.895000Base 24,973,000.00 24,973,750.0099.892000 750.00 2.32

04 Feb 20150.01313384BL2 FED HOME LN DISCOUNT NT DISCOUNT NOT 02/15 0.00000

0.000000Local0.000 -0.02 0.000.000000 0.02 0.00
0.000000Base -0.02 0.000.000000 0.02 0.00

16 Nov 20150.2131679MAA4 FIFTH THIRD AUTO TRUST FITAT 2014 3 A1

99.999530Local2,368,364.310 2,368,364.31 2,368,353.18100.000000 -11.13 0.22
99.999530Base10,000,000.000Original Face: 2,368,364.31 2,368,353.18100.000000 -11.13 0.22

15 Dec 20150.2334530PAA0 FORD CREDIT AUTO OWNER TRUST FORDO 2014 C A1

99.999200Local2,705,560.100 2,705,560.10 2,705,538.46100.000000 -21.64 0.25
99.999200Base10,000,000.000Original Face: 2,705,560.10 2,705,538.46100.000000 -21.64 0.25
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16 Feb 20160.2541284BAA4 HARLEY DAVIDSON MOTORCYCLE TRU HDMOT 2015 1 A1

100.000000Local6,486,503.570 6,486,503.57 6,486,503.57100.000000 0.00 0.60
100.000000Base10,000,000.000Original Face: 6,486,503.57 6,486,503.57100.000000 0.00 0.60

17 Aug 20150.1943814HAA6 HONDA AUTO RECEIVABLES OWNER T HAROT 2014 3 A1

100.000000Local988,818.320 988,818.32 988,818.32100.000000 0.00 0.09
100.000000Base7,250,000.000Original Face: 988,818.32 988,818.32100.000000 0.00 0.09

15 Dec 20150.2243814JAA2 HONDA AUTO RECEIVABLES OWNER T HAROT 2014 4 A1

99.992760Local5,413,338.460 5,413,338.46 5,412,946.53100.000000 -391.93 0.50
99.992760Base10,000,000.000Original Face: 5,413,338.46 5,412,946.53100.000000 -391.93 0.50

16 Feb 20160.2443814KAA9 HONDA AUTO RECEIVABLES OWNER T HAROT 2015 1 A1

99.991020Local6,877,346.640 6,877,346.64 6,876,729.05100.000000 -617.59 0.64
99.991020Base9,000,000.000Original Face: 6,877,346.64 6,876,729.05100.000000 -617.59 0.64

15 Jan 20160.2444890WAA8 HYUNDAI AUTO RECEIVABLES TRUST HART 2015 A A1

100.000000Local6,580,318.340 6,580,318.34 6,580,318.34100.000000 0.00 0.61
100.000000Base10,000,000.000Original Face: 6,580,318.34 6,580,318.34100.000000 0.00 0.61

23 Apr 20150.846623EJW0 JPMORGAN CHASE + CO SR UNSECURED 04/15 0.8

100.027755Local10,000,000.000 10,002,775.47 10,002,775.50100.027755 0.03 0.93
100.027755Base 10,002,775.47 10,002,775.50100.027755 0.03 0.93

24 Sep 20150.21477877AA2 JOHN DEERE OWNER TRUST JDOT 2014 B A1

100.001050Local2,178,225.470 2,178,225.47 2,178,248.34100.000000 22.87 0.20
100.001050Base12,500,000.000Original Face: 2,178,225.47 2,178,248.34100.000000 22.87 0.20

15 Jan 20160.2458768LAA1 MERCEDES BENZ AUTO LEASE TRUST MBALT 2015 A A1

100.007500Local12,589,199.980 12,589,199.98 12,590,144.17100.000000 944.19 1.17
100.007500Base20,000,000.000Original Face: 12,589,199.98 12,590,144.17100.000000 944.19 1.17

15 Dec 20150.2365477WAA4 NISSAN AUTO RECEIVABLES OWN TR 12/15 0.23

100.004420Local3,838,955.800 3,838,955.80 3,839,125.48100.000000 169.68 0.36
100.004420Base6,500,000.000Original Face: 3,838,955.80 3,839,125.48100.000000 169.68 0.36

15 Oct 20150.265490BAA3 NISSAN AUTO LEASE TRUST NALT 2014 B A1

99.996460Local2,945,420.700 2,945,420.70 2,945,316.43100.000000 -104.27 0.27
99.996460Base8,000,000.000Original Face: 2,945,420.70 2,945,316.43100.000000 -104.27 0.27

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

March 31, 2015

ATZF

ST OF AZ POOL 5 LGIP

April 14, 2015As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

27 Apr 20155.5574254PYF3 PRINCIPAL LIFE INC FDG SR SECURED 04/15 5.55

100.376062Local3,500,000.000 3,513,162.17 3,513,162.17100.376062 0.00 0.33
100.376062Base 3,513,162.17 3,513,162.17100.376062 0.00 0.33

20 Oct 20150.292867TAA3 VOLKSWAGEN AUTO LOAN ENHANCED VALET 2014 2 A1

100.001700Local2,168,794.700 2,168,794.70 2,168,831.57100.000000 36.87 0.20
100.001700Base7,000,000.000Original Face: 2,168,794.70 2,168,831.57100.000000 36.87 0.20

01 Jul 20151.594974BFE5 WELLS FARGO + COMPANY SR UNSECURED 07/15 1.5

100.263000Local6,600,000.000 6,619,095.51 6,617,358.00100.289326 -1,737.51 0.61
100.263000Base 6,619,095.51 6,617,358.00100.289326 -1,737.51 0.61

20 Jul 20150.536694985H5G5 WELLS FARGO BANK NA SR UNSECURED 07/15 VAR

100.072600Local10,000,000.000 10,008,312.22 10,007,260.00100.083122 -1,052.22 0.93
100.072600Base 10,008,312.22 10,007,260.00100.083122 -1,052.22 0.93

US DOLLAR  Total
207,671,954.480 Local 207,723,064.30 207,718,611.31 -4,452.99 19.29

Base197,250,000.000Original Face: 207,723,064.30 207,718,611.31 -4,452.99 19.29

Base207,671,954.480 207,723,064.30 207,718,611.31 -4,452.99 19.29

FIXED INCOME Total

197,250,000.000Original Face:

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

March 31, 2015

ATZF

ST OF AZ POOL 5 LGIP

April 14, 2015As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

1,076,762,676.20Base1,076,805,323.540
FUND Total

1,076,767,555.06 4,878.86 100.00
Original Face: 197,250,000.000

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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Currency Summary

Holdings

View Date: April 14, 2015

% FundUnits Total Cost Market Value Total Unreal Gn/LsUnreal Curr Gn/LsUnreal Sec Gn/Ls
% Currency

As of: March 31, 2015

Base Currency:USD - US DOLLAR

ST OF AZ POOL 5 LGIP

ATZF
STATE OF ARIZONA

FUND:

US DOLLAR 1.000000Exchange Rate:

-0.020 -0.02 0.000.00Local -0.02 0.00

CASH

0.00-0.02 0.000.00-0.02Base 0.00

869,133,369.080 869,048,943.77 9,331.859,331.85Local 869,039,611.92 80.71

CASH EQUIVALENT

9,331.85869,048,943.77 9,331.850.00869,039,611.92Base 80.71

207,671,954.480 207,718,611.31 -4,452.99-4,452.99Local 207,723,064.30 19.29

FIXED INCOME

197,250,000.000 -4,452.99207,718,611.31 -4,452.990.00207,723,064.30BaseOriginal Face: 19.29

US DOLLAR  Total
1,076,805,323.540 1,076,762,676.20 1,076,767,555.06 4,878.864,878.86Local 100.00

0.004,878.86197,250,000.000 1,076,762,676.20 1,076,767,555.06 4,878.86BaseOriginal Face: 100.00

0.004,878.861,076,805,323.540 1,076,762,676.20 1,076,767,555.06 4,878.86

FUND Total
Base 100.00

197,250,000.000Original Face:

Prepared by State StreetPage 11 Books Closed



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

March 31, 2015 April 14, 2015

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH

-0.020 -0.02 -0.02 0.00 0.00 0.00 0.00
US DOLLAR

CASH Total
-0.020 -0.02 -0.02 0.000.00 0.000.00

Page 12 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

March 31, 2015 April 14, 2015

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH EQUIVALENT

869,133,369.080 869,039,611.92 869,048,943.77 80.71 9,331.85 0.00 9,331.85
US DOLLAR

CASH EQUIVALENT Total
869,133,369.080 869,039,611.92 869,048,943.77 9,331.8580.71 9,331.850.00

Page 13 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

March 31, 2015 April 14, 2015

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FIXED INCOME

207,671,954.480 207,723,064.30 207,718,611.31 19.29 -4,452.99 0.00 -4,452.99
US DOLLAR

FIXED INCOME Total
207,671,954.480 207,723,064.30 207,718,611.31 -4,452.9919.29 -4,452.990.00

Page 14 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

March 31, 2015 April 14, 2015

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FUND Total
1,076,805,323.540 1,076,762,676.20 1,076,767,555.06 100.00 4,878.86 0.00 4,878.86
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Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/LsNotional Par % Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

March 31, 2015 April 14, 2015

Fund Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH
-0.020 -0.02 -0.02 0.00 0.00 0.00 0.00

0.00
0.00

0.00
0.00

0.00
0.00

GN GN GN
LS LS LS

CASH EQUIVALENT
869,133,369.080 869,039,611.92 869,048,943.77 80.71 9,331.85 0.00 9,331.85

10,184.27
-852.42

0.00
0.00

10,184.27
-852.42

GN GN GN
LS LS LS

FIXED INCOME
207,671,954.480 207,723,064.30 207,718,611.31 19.29 -4,452.99 0.00 -4,452.99

3,311.83
-7,764.82

0.00
0.00

3,311.83
-7,764.82

GN GN GN
LS LS LS

Original Face: 197,250,000.000

FUND Total
1,076,805,323.540 1,076,762,676.20 1,076,767,555.06 100.00 4,878.86 0.00 4,878.860.000

0.00-8,617.24 LS
GN13,496.10 0.00 13,496.10

-8,617.24
GN GN
LS LS

197,250,000.000Original Face:

Page 16 Books Closed Prepared by State Street
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