Hol dll‘lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: May 31, 2015 View Date: June 4, 2015
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
CASH
US DOLLAR Exchange Rate: 1.000000
uUsD US DOLLAR
-292.360 Local 1.000000 -292.36 1.000000 -292.36 0.00 0.00
Base 1.000000 -292.36 1.000000 -292.36 0.00 0.00
US DOLLAR Total
-292.360  Local -292.36 -292.36 0.00 0.00
Base -292.36 -292.36 0.00 0.00
CASH Total
-292.360 Base -292.36 -292.36 0.00 0.00
CASH EQUIVALENT
US DOLLAR Exchange Rate: 1.000000
00915TTH3 AIR PRODUCTS & CHEMI 0.1 17 Jun 2015
5,800,000.000 Local 99.995111 5,799,716.44 99.995111 5,799,716.44 0.00 0.42
Base 99.995111 5,799,716.44 99.995111 5,799,716.44 0.00 0.42
03785ETV6 APPLE INC 0.08 29 Jun 2015
13,500,000.000 Local 99.993778 13,499,160.00 99.993778 13,499,160.00 0.00 0.98
Base 99.993778 13,499,160.00 99.993778 13,499,160.00 0.00 0.98
03785EUH5 APPLE INC 0.08 17 Jul 2015
30,000,000.000 Local 99.989778 29,996,933.34 99.989778 29,996,933.34 0.00 217
Base 99.989778 29,996,933.34 99.989778 29,996,933.34 0.00 217
05253CUW4 AUST & NEW ZEA 0.14 30 Jul 2015
22,100,000.000 Local 99.977056 22,094,929.28 99.977056 22,094,929.28 0.00 1.60
Base 99.977056 22,094,929.28 99.977056 22,094,929.28 0.00 1.60
06417KUU1 BANK OF NOVA SCOTIA/THE 0.115 28 Jul 2015
30,000,000.000 Local 99.981792 29,994,537.50 99.981792 29,994,537.50 0.00 217
Base 99.981792 29,994,537.50 99.981792 29,994,537.50 0.00 217
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06417KVLO BANK OF NOVA SCOTIA/THE 0.2 20 Aug 2015
10,000,000.000  Local 99.955556 9,995,555.56 99.955556 9,995,555.56 0.00 0.72
Base 99.955556 9,995,555.56 99.955556 9,995,555.56 0.00 0.72
06538CT27 BANK TOKYO MIT UFJ NY 0.12 02 Jun 2015
10,000,000.000 Local 99.999667 9,999,966.67 99.999667 9,999,966.67 0.00 0.72
Base 99.999667 9,999,966.67 99.999667 9,999,966.67 0.00 0.72
06538CTV3 BANK TOKYO MIT UFJ NY 0.16 29 Jun 2015
10,000,000.000  Local 99.987556 9,998,755.55 99.987556 9,998,755.55 0.00 0.72
Base 99.987556 9,998,755.55 99.987556 9,998,755.55 0.00 0.72
06538CU82 BANK TOKYO MIT UFJ NY 0.19 08 Jul 2015
20,000,000.000 Local 99.980472 19,996,094.44 99.980472 19,996,094.44 0.00 1.45
Base 99.980472 19,996,094.44 99.980472 19,996,094.44 0.00 1.45
06945MUM6 BARTON CAPITAL CORP. 0.18 21 Jul 2015
10,000,000.000 Local 99.975000 9,997,500.00 99.975000 9,997,500.00 0.00 0.72
Base 99.975000 9,997,500.00 99.975000 9,997,500.00 0.00 0.72
07010KT24 BASIN ELEC PWR COOP 0.11 02 Jun 2015
8,000,000.000 Local 99.999695 7,999,975.56 99.999695 7,999,975.56 0.00 0.58
Base 99.999695 7,999,975.56 99.999695 7,999,975.56 0.00 0.58
07010KTP3 BASIN ELEC PWR COOP 0.1 23 Jun 2015
9,500,000.000 Local 99.993889 9,499,419.45 99.993889 9,499,419.45 0.00 0.69
Base 99.993889 9,499,419.45 99.993889 9,499,419.45 0.00 0.69
07010KTR9 BASIN ELEC PWR COOP 0.12 25 Jun 2015
10,000,000.000 Local 99.992000 9,999,200.00 99.992000 9,999,200.00 0.00 0.72
Base 99.992000 9,999,200.00 99.992000 9,999,200.00 0.00 0.72
07010KU22 BASIN ELEC PWR COOP 0.12 02 Jul 2015
10,000,000.000  Local 99.989667 9,998,966.66 99.989667 9,998,966.66 0.00 0.72
Base 99.989667 9,998,966.66 99.989667 9,998,966.66 0.00 0.72
12476FT97 CAFCO LLC 0.24 09 Jun 2015
10,000,000.000 Local 99.994667 9,999,466.67 99.994667 9,999,466.67 0.00 0.72
Base 99.994667 9,999,466.67 99.994667 9,999,466.67 0.00 0.72
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13738KT31 CAN AST & CAN LTD JT 0.16 03 Jun 2015
20,000,000.000 Local 99.999111 19,999,822.22 99.999111 19,999,822.22 0.00 1.45
Base 99.999111 19,999,822.22 99.999111 19,999,822.22 0.00 1.45
13738KTA5 CAN AST & CAN LTD JT 0.17 10 Jun 2015
20,000,000.000 Local 99.995750 19,999,150.00 99.995750 19,999,150.00 0.00 1.45
Base 99.995750 19,999,150.00 99.995750 19,999,150.00 0.00 1.45
15060YU73 CEDAR SPRING CPTL CO 0.38 07 Jul 2015
40,000,000.000 Local 99.962000 39,984,800.00 99.962000 39,984,800.00 0.00 2.90
Base 99.962000 39,984,800.00 99.962000 39,984,800.00 0.00 2.90
15963UT30 CHARIOT FNDG LLC 0.22 03 Jun 2015
10,000,000.000 Local 99.998778 9,999,877.78 99.998778 9,999,877.78 0.00 0.72
Base 99.998778 9,999,877.78 99.998778 9,999,877.78 0.00 0.72
19121BUW7 COCA-COLA COMPANY 0.12 30 Jul 2015
20,000,000.000 Local 99.980333 19,996,066.67 99.980333 19,996,066.67 0.00 1.45
Base 99.980333 19,996,066.67 99.980333 19,996,066.67 0.00 1.45
19121BUX5 COCA-COLA COMPANY 0.11 31 Jul 2015
20,000,000.000 Local 99.981667 19,996,333.33 99.981667 19,996,333.33 0.00 1.45
Base 99.981667 19,996,333.33 99.981667 19,996,333.33 0.00 1.45
2063C1T18 CONCORD MIN CPTL CO 0.15 01 Jun 2015
20,000,000.000 Local 100.000000 20,000,000.00 100.000000 20,000,000.00 0.00 1.45
Base 100.000000 20,000,000.00 100.000000 20,000,000.00 0.00 1.45
2082P3U75 CONOCOPHILLIPS QATAR F 0.11 07 Jul 2015
30,000,000.000 Local 99.989000 29,996,700.00 99.989000 29,996,700.00 0.00 217
Base 99.989000 29,996,700.00 99.989000 29,996,700.00 0.00 217
2284K1T86 CROWN POINT CAP CO. 0.15 08 Jun 2015
10,000,000.000  Local 99.997083 9,999,708.33 99.997083 9,999,708.33 0.00 0.72
Base 99.997083 9,999,708.33 99.997083 9,999,708.33 0.00 0.72
2284K1TFO CROWN POINT CAP CO. 0.15 15 Jun 2015
20,000,000.000 Local 99.994167 19,998,833.33 99.994167 19,998,833.33 0.00 1.45
Base 99.994167 19,998,833.33 99.994167 19,998,833.33 0.00 1.45
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2284K1TFO CROWN POINT CAP CO. 0.2 15 Jun 2015
6,000,000.000 Local 99.992222 5,999,533.33 99.992222 5,999,533.33 0.00 0.43
Base 99.992222 5,999,533.33 99.992222 5,999,533.33 0.00 0.43
30229BTP2 EXXON MOBIL CORP 0.08 23 Jun 2015
30,000,000.000 Local 99.995111 29,998,533.33 99.995111 29,998,533.33 0.00 217
Base 99.995111 29,998,533.33 99.995111 29,998,533.33 0.00 217
38102KT44 GOLDEN FUNDING CORP 0.13 04 Jun 2015
22,010,000.000 Local 99.998917 22,009,761.56 99.998917 22,009,761.56 0.00 1.59
Base 99.998917 22,009,761.56 99.998917 22,009,761.56 0.00 1.59
38346MT53 GOTHAM FDG CORP 0.17 05 Jun 2015
20,000,000.000 Local 99.998111 19,999,622.22 99.998111 19,999,622.22 0.00 1.45
Base 99.998111 19,999,622.22 99.998111 19,999,622.22 0.00 1.45
38346MTF1 GOTHAM FDG CORP 0.16 15 Jun 2015
20,000,000.000 Local 99.993778 19,998,755.56 99.993778 19,998,755.56 0.00 1.45
Base 99.993778 19,998,755.56 99.993778 19,998,755.56 0.00 1.45
4497TW1VC7 ING (US) FUNDING LLC 0.265 12 Aug 2015
30,000,000.000 Local 99.947000 29,984,100.00 99.947000 29,984,100.00 0.00 217
Base 99.947000 29,984,100.00 99.947000 29,984,100.00 0.00 217
45779QU87 INSTITUTIONAL SECURED 0.33 08 Jul 2015
30,000,000.000 Local 99.966083 29,989,825.00 99.966083 29,989,825.00 0.00 217
Base 99.966083 29,989,825.00 99.966083 29,989,825.00 0.00 217
4820P3VT7 JUPITER SECT CO LLC 0.28 27 Aug 2015
5,000,000.000 Local 99.932333 4,996,616.67 99.932333 4,996,616.67 0.00 0.36
Base 99.932333 4,996,616.67 99.932333 4,996,616.67 0.00 0.36
52952MU65 LEXINGTN PKR CAP CO LL 0.34 06 Jul 2015
40,000,000.000 Local 99.966944 39,986,777.78 99.966944 39,986,777.78 0.00 2.90
Base 99.966944 39,986,777.78 99.966944 39,986,777.78 0.00 2.90
53127UTV2 LIBERTY FUNDING LLC 0.15 29 Jun 2015
10,000,000.000 Local 99.988333 9,998,833.33 99.988333 9,998,833.33 0.00 0.72
Base 99.988333 9,998,833.33 99.988333 9,998,833.33 0.00 0.72
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66844DT36 NORTHWESTERN UNIVERS 0.12 03 Jun 2015
8,254,000.000 Local 99.999333 8,253,944.97 99.999333 8,253,944.97 0.00 0.60
Base 99.999333 8,253,944.97 99.999333 8,253,944.97 0.00 0.60
66844DTR3 NORTHWESTERN UNIVERS 0.11 25 Jun 2015
11,100,000.000 Local 99.992667 11,099,186.00 99.992667 11,099,186.00 0.00 0.80
Base 99.992667 11,099,186.00 99.992667 11,099,186.00 0.00 0.80
67983UUU5 OLD LINE FUNDING LLC 0.2 28 Jul 2015
20,000,000.000 Local 99.968333 19,993,666.67 99.968333 19,993,666.67 0.00 1.45
Base 99.968333 19,993,666.67 99.968333 19,993,666.67 0.00 1.45
71344UUD9 PEPSICO INC 0.07 13 Jul 2015
13,500,000.000 Local 99.991833 13,498,897.50 99.991833 13,498,897.50 0.00 0.98
Base 99.991833 13,498,897.50 99.991833 13,498,897.50 0.00 0.98
71838MT18 PHILIP MORRIS INTL 0.11 01 Jun 2015
10,000,000.000 Local 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.72
Base 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.72
71838MTV2 PHILIP MORRIS INTL 0.11 29 Jun 2015
20,000,000.000 Local 99.991444 19,998,288.89 99.991444 19,998,288.89 0.00 1.45
Base 99.991444 19,998,288.89 99.991444 19,998,288.89 0.00 1.45
74018LT40 PRECISION CASTPARTS CORP 0.15 04 Jun 2015
11,262,000.000 Local 99.998750 11,261,859.23 99.998750 11,261,859.23 0.00 0.82
Base 99.998750 11,261,859.23 99.998750 11,261,859.23 0.00 0.82
82124MU73 SHEFFIELD RECEIVABLE 0.21 07 Jul 2015
12,000,000.000 Local 99.979000 11,997,480.00 99.979000 11,997,480.00 0.00 0.87
Base 99.979000 11,997,480.00 99.979000 11,997,480.00 0.00 0.87
86562LTC6 SUMITOMO MTSU BKG CORP 0.16 12 Jun 2015
20,000,000.000 Local 99.995111 19,999,022.22 99.995111 19,999,022.22 0.00 1.45
Base 99.995111 19,999,022.22 99.995111 19,999,022.22 0.00 1.45
89233HUP7 TOYOTA MOTOR CREDIT 0.155 23 Jul 2015
50,000,000.000 Local 99.977611 49,988,805.56 99.977611 49,988,805.56 0.00 3.62
Base 99.977611 49,988,805.56 99.977611 49,988,805.56 0.00 3.62

Page 5

& Issue has redenominated but Local is not converted
# Issue has not been redenominated but Local is converted

Books Closed

Prepared by State Street



Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND: STATE STREET.
As of: May 31, 2015 View Date: June 4, 2015
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.31 11 Jun 2015
5,639,242.290 Local 100.000000 5,639,242.29 100.000000 5,639,242.29 0.00 0.41
Base 100.000000 5,639,242.29 100.000000 5,639,242.29 0.00 0.41
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.31 18 Jun 2015
6,007,026.400 Local 100.000000 6,007,026.40 100.000000 6,007,026.40 0.00 0.44
Base 100.000000 6,007,026.40 100.000000 6,007,026.40 0.00 0.44
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.44 18 Jun 2015
1,487,799.690 Local 100.000000 1,487,799.69 100.000000 1,487,799.69 0.00 0.11
Base 100.000000 1,487,799.69 100.000000 1,487,799.69 0.00 0.11
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.31 09 Jul 2015
4,058,753.480 Local 100.000000 4,058,753.48 100.000000 4,058,753.48 0.00 0.29
Base 100.000000 4,058,753.48 100.000000 4,058,753.48 0.00 0.29
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.44 10 Sep 2015
3,001,949.560 Local 100.000000 3,001,949.56 100.000000 3,001,949.56 0.00 0.22
Base 100.000000 3,001,949.56 100.000000 3,001,949.56 0.00 0.22
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.44 17 Sep 2015
8,004,524.670  Local 100.000000 8,004,524.67 100.000000 8,004,524.67 0.00 0.58
Base 100.000000 8,004,524.67 100.000000 8,004,524.67 0.00 0.58
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.31 15 Oct 2015
2,350,372.890 Local 100.000000 2,350,372.89 100.000000 2,350,372.89 0.00 0.17
Base 100.000000 2,350,372.89 100.000000 2,350,372.89 0.00 0.17
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.44 11 Feb 2016
5,566,717.240 Local 100.000000 5,566,717.24 100.000000 5,566,717.24 0.00 0.40
Base 100.000000 5,566,717.24 100.000000 5,566,717.24 0.00 0.40
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.44 10 Mar 2016
2,997,560.970 Local 100.000000 2,997,560.97 100.000000 2,997,560.97 0.00 0.22
Base 100.000000 2,997,560.97 100.000000 2,997,560.97 0.00 0.22
92646LT18 VICTORY RECEIVABLES 0.16 01 Jun 2015
25,000,000.000 Local 100.000000 25,000,000.00 100.000000 25,000,000.00 0.00 1.81
Base 100.000000 25,000,000.00 100.000000 25,000,000.00 0.00 1.81
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94988EGD4 WELLS FARGO BANK NA BBA LIBOR USD 1 MONTH 0.324 03 May 2016
20,000,000.000 Local 100.000000 20,000,000.00 100.000000 20,000,000.00 0.00 1.45
Base 100.000000 20,000,000.00 100.000000 20,000,000.00 0.00 1.45
96327STAO WHEELS INC 0.15 10 Jun 2015
18,300,000.000 Local 99.996250 18,299,313.75 99.996250 18,299,313.75 0.00 1.33
Base 99.996250 18,299,313.75 99.996250 18,299,313.75 0.00 1.33
96327STAO0 WHEELS INC 0.16 10 Jun 2015
18,905,000.000  Local 99.996000 18,904,243.80 99.996000 18,904,243.80 0.00 1.37
Base 99.996000 18,904,243.80 99.996000 18,904,243.80 0.00 1.37
979QHT009 WELLS FARGO REPO 0.1 01 Jun 2015
118,409,062.940 Local 100.000000 118,409,062.94 100.000000 118,409,062.94 0.00 8.58
Base 100.000000 118,409,062.94 100.000000 118,409,062.94 0.00 8.58
979QHT009 WELLS FARGO REPO 0.09 04 Jun 2015
75,000,000.000 Local 100.000000 75,000,000.00 100.000000 75,000,000.00 0.00 5.43
Base 100.000000 75,000,000.00 100.000000 75,000,000.00 0.00 5.43
979RFJ001 ALLIANCE BANK OF ARIZONA MONEY 0.24 01 Jun 2015
20,348,108.290 Local 100.000000 20,348,108.29 100.000000 20,348,108.29 0.00 1.47
Base 100.000000 20,348,108.29 100.000000 20,348,108.29 0.00 1.47
US DOLLAR Total
1,143,102,118.420  Local 1,142,969,654.57 1,142,969,654.57 0.00 82.79
Base 1,142,969,654.57 1,142,969,654.57 0.00 82.79
CASH EQUIVALENT Total
1,143,102,118.420 Base 1,142,969,654.57 1,142,969,654.57 0.00 82.79
FIXED INCOME
US DOLLAR Exchange Rate: 1.000000
02006VAA9 ALLY AUTO RECEIVABLES TRUST ALLYA 2014 3 A1 0.27 15 Dec 2015
2,742,842.780 Local 100.000000 2,742,842.78 99.998470 2,742,800.81 -41.97 0.20
Original Face: 10,000,000.000 Base 100.000000 2,742,842.78 99.998470 2,742,800.81 -41.97 0.20
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0258MODE6 AMERICAN EXPRESS CREDIT SR UNSECURED 06/15 1.75 1.75 12 Jun 2015
6,075,000.000 Local 100.041407 6,077,515.45 100.041407 6,077,515.45 0.00 0.44
Base 100.041407 6,077,515.45 100.041407 6,077,515.45 0.00 0.44
02665WAE1 AMERICAN HONDA FINANCE SR UNSECURED 06/15 VAR 0.26095 04 Jun 2015
1,000,000.000 Local 100.000715 1,000,007.15 100.000715 1,000,007.15 0.00 0.07
Base 100.000715 1,000,007.15 100.000715 1,000,007.15 0.00 0.07
02665WAN1 AMERICAN HONDA FINANCE SR UNSECURED 10/15 VAR 0.27075 07 Oct 2015
10,000,000.000  Local 100.000000 10,000,000.00 100.001500 10,000,150.00 150.00 0.72
Base 100.000000 10,000,000.00 100.001500 10,000,150.00 150.00 0.72
05580PAA9 BMW VEHICLE LEASE TRUST BMWLT 2015 1 A1 0.23 20 Jan 2016
2,378,687.610 Local 100.000000 2,378,687.61 100.000000 2,378,687.61 0.00 0.17
Original Face: 8,000,000.000 Base 100.000000 2,378,687.61 100.000000 2,378,687.61 0.00 0.17
06406HCD9 BANK OF NEW YORK MELLON SR UNSECURED 10/15 0.7 0.7 23 Oct 2015
5,000,000.000 Local 100.121495 5,006,074.74 100.115300 5,005,765.00 -309.74 0.36
Base 100.121495 5,006,074.74 100.115300 5,005,765.00 -309.74 0.36
12592YAA2 CNH EQUIPMENT TRUST CNH 2015 B A1 0.38 03 Jun 2016
20,000,000.000 Local 100.000000 20,000,000.00 100.000000 20,000,000.00 0.00 1.45
Original Face: 20,000,000.000 Base 100.000000 20,000,000.00 100.000000 20,000,000.00 0.00 1.45
12632XAA6 CNH EQUIPMENT TRUST CNH 2014 C A1 0.2 16 Nov 2015
2,816,712.520 Local 100.000000 2,816,712.52 99.999790 2,816,706.60 -5.92 0.20
Original Face: 10,000,000.000 Base 100.000000 2,816,712.52 99.999790 2,816,706.60 -5.92 0.20
14313UAA4 CARMAX AUTO OWNER TRUST CARMX 2014 4 A1 0.21 16 Nov 2015
31,002.350 Local 100.000000 31,002.35 99.999010 31,002.04 -0.31 0.00
Original Face: 12,000,000.000 Base 100.000000 31,002.35 99.999010 31,002.04 -0.31 0.00
14313WAA0Q CARMAX AUTO OWNER TRUST CARMX 2015 1 A1 0.24 15 Mar 2016
6,418,369.780  Local 100.000000 6,418,369.78 100.000000 6,418,369.78 0.00 0.46
Original Face: 12,000,000.000 Base 100.000000 6,418,369.78 100.000000 6,418,369.78 0.00 0.46
149123BY6 CATERPILLAR INC SR UNSECURED 06/15 0.95 0.95 26 Jun 2015
4,500,000.000 Local 100.046484 4,502,091.80 100.046484 4,502,091.80 0.00 0.33
Base 100.046484 4,502,091.80 100.046484 4,502,091.80 0.00 0.33
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17275RAM4 CISCO SYSTEMS INC SR UNSECURED 09/15 VAR 0.31185 03 Sep 2015
7,000,000.000 Local 100.013643 7,000,955.03 100.022500 7,001,575.00 619.97 0.51
Base 100.013643 7,000,955.03 100.022500 7,001,575.00 619.97 0.51
29372EBG2 ENTERPRISE FLEET FINANCING LLC EFF 2015 1 A1 144A 0.36 20 Mar 2016
9,942,425.380 Local 100.000000 9,942,425.38 100.000100 9,942,435.32 9.94 0.72
Original Face: 15,000,000.000 Base 100.000000 9,942,425.38 100.000100 9,942,435.32 9.94 0.72
3130A15Z7 FEDERAL HOME LOAN BANK BONDS 09/15 VAR 0.166 17 Sep 2015
10,000,000.000  Local 99.996898 9,999,689.81 100.003600 10,000,360.00 670.19 0.72
Base 99.996898 9,999,689.81 100.003600 10,000,360.00 670.19 0.72
3130A1ES3 FEDERAL HOME LOAN BANK BONDS 09/15 VAR 0.16 21 Sep 2015
10,000,000.000 Local 100.004463 10,000,446.25 100.002800 10,000,280.00 -166.25 0.72
Base 100.004463 10,000,446.25 100.002800 10,000,280.00 -166.25 0.72
31315KNUO FARMER MAC DISCOUNT NOTE DISCOUNT NOT 11/15 0.00000 0.01 03 Nov 2015
25,000,000.000 Local 99.922500 24,980,625.00 99.961200 24,990,300.00 9,675.00 1.81
Base 99.922500 24,980,625.00 99.961200 24,990,300.00 9,675.00 1.81
313384BL2 FED HOME LN DISCOUNT NT DISCOUNT NOT 02/15 0.00000 0.01 04 Feb 2015
0.000 Local 0.000000 -0.02 0.000000 0.00 0.02 0.00
Base 0.000000 -0.02 0.000000 0.00 0.02 0.00
313384GM5 FED HOME LN DISCOUNT NT DISCOUNT NOT 06/15 0.00000 0.01 05 Jun 2015
10,000,000.000  Local 99.999222 9,999,922.22 99.999222 9,999,922.22 0.00 0.72
Base 99.999222 9,999,922.22 99.999222 9,999,922.22 0.00 0.72
3133EDAT77 FEDERAL FARM CREDIT BANK BONDS 06/16 VAR 0.27 20 Jun 2016
15,550,000.000 Local 100.101292 15,565,750.85 100.088900 15,563,823.95 -1,926.90 1.13
Base 100.101292 15,565,750.85 100.088900 15,563,823.95 -1,926.90 1.13
34530TAA2 FORD CREDIT AUTO LEASE TRUST FORDL 2015 A A1 144A 0.32 16 May 2016
14,208,400.440  Local 100.000000 14,208,400.44 100.000100 14,208,414.65 14.21 1.03
Original Face: 16,250,000.000 Base 100.000000 14,208,400.44 100.000100 14,208,414.65 14.21 1.03
41284BAA4 HARLEY DAVIDSON MOTORCYCLE TRU HDMOT 2015 1 A1 0.25 16 Feb 2016
2,300,883.050 Local 100.000000 2,300,883.05 100.000000 2,300,883.05 0.00 0.17
Original Face: 10,000,000.000 Base 100.000000 2,300,883.05 100.000000 2,300,883.05 0.00 0.17
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: May 31, 2015 View Date: June 4, 2015
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
41284CAA2 HARLEY DAVIDSON MOTORCYCLE TRU HDMOT 2015 2 A1 0.35 16 May 2016
7,750,000.000 Local 100.000000 7,750,000.00 100.000000 7,750,000.00 0.00 0.56
Original Face: 7,750,000.000 Base 100.000000 7,750,000.00 100.000000 7,750,000.00 0.00 0.56
43814JAA2 HONDA AUTO RECEIVABLES OWNER T HAROT 2014 4 A1 0.22 15 Dec 2015
3,044,079.580 Local 100.000000 3,044,079.58 99.995260 3,043,935.29 -144 .29 0.22
Original Face: 10,000,000.000 Base 100.000000 3,044,079.58 99.995260 3,043,935.29 -144.29 0.22
43814KAA9 HONDA AUTO RECEIVABLES OWNER T HAROT 2015 1 A1 0.24 16 Feb 2016
4,692,901.600 Local 100.000000 4,692,901.60 99.994250 4,692,631.76 -269.84 0.34
Original Face: 9,000,000.000 Base 100.000000 4,692,901.60 99.994250 4,692,631.76 -269.84 0.34
44890WAA8 HYUNDAI AUTO RECEIVABLES TRUST HART 2015 A A1 0.24 15 Jan 2016
3,182,931.970 Local 100.000000 3,182,931.97 100.000000 3,182,931.97 0.00 0.23
Original Face: 10,000,000.000 Base 100.000000 3,182,931.97 100.000000 3,182,931.97 0.00 0.23
44890YAA4 HYUNDAI AUTO RECEIVABLES TRUST HART 2015 B A1 0.33 15 Apr 2016
7,360,580.390 Local 100.000000 7,360,580.39 100.000000 7,360,580.39 0.00 0.53
Original Face: 9,500,000.000 Base 100.000000 7,360,580.39 100.000000 7,360,580.39 0.00 0.53
58768LAA1 MERCEDES BENZ AUTO LEASE TRUST MBALT 2015 A A1 0.24 15 Jan 2016
7,302,379.070  Local 100.000000 7,302,379.07 100.001020 7,302,453.55 74.48 0.53
Original Face: 20,000,000.000 Base 100.000000 7,302,379.07 100.001020 7,302,453.55 74.48 0.53
59018YRZ6 BANK OF AMERICA CORP SR UNSECURED 09/15 5.3 5.3 30 Sep 2015
1,000,000.000 Local 101.565611 1,015,656.11 101.418500 1,014,185.00 -1,471.11 0.07
Base 101.565611 1,015,656.11 101.418500 1,014,185.00 -1,471.11 0.07
65477WAA4 NISSAN AUTO RECEIVABLES OWN TR 12/15 0.23 0.23 15 Dec 2015
1,851,413.470  Local 100.000000 1,851,413.47 99.998260 1,851,381.26 -32.21 0.13
Original Face: 6,500,000.000 Base 100.000000 1,851,413.47 99.998260 1,851,381.26 -32.21 0.13
65490BAA3 NISSAN AUTO LEASE TRUST NALT 2014 B A1 0.2 15 Oct 2015
487,666.060 Local 100.000000 487,666.06 99.998670 487,659.57 -6.49 0.04
Original Face: 8,000,000.000 Base 100.000000 487,666.06 99.998670 487,659.57 -6.49 0.04
73329BAA4 PORSCHE INNOVATIVE LEASE OWNER PILOT 2015 1 A1 144A 0.42 23 May 2016
17,000,000.000 Local 100.000000 17,000,000.00 100.000000 17,000,000.00 0.00 1.23
Original Face: 17,000,000.000 Base 100.000000 17,000,000.00 100.000000 17,000,000.00 0.00 1.23
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: May 31, 2015 View Date: June 4, 2015
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
92867TAA3 VOLKSWAGEN AUTO LOAN ENHANCED VALET 2014 2 A1 0.2 20 Oct 2015
338,174.450 Local 100.000000 338,174.45 100.000480 338,176.07 1.62 0.02
Original Face: 7,000,000.000 Base 100.000000 338,174.45 100.000480 338,176.07 1.62 0.02
94974BFE5 WELLS FARGO + COMPANY SR UNSECURED 07/15 1.5 1.5 01 Jul 2015
6,600,000.000 Local 100.095382 6,606,295.23 100.095382 6,606,295.23 0.00 0.48
Base 100.095382 6,606,295.23 100.095382 6,606,295.23 0.00 0.48
94974BFF2 WELLS FARGO + COMPANY SR UNSECURED 06/15 VAR 1.18935 26 Jun 2015
2,000,000.000 Local 100.064773 2,001,295.45 100.064773 2,001,295.45 0.00 0.14
Base 100.064773 2,001,295.45 100.064773 2,001,295.45 0.00 0.14
94985H5G5 WELLS FARGO BANK NA SR UNSECURED 07/15 VAR 0.5551 20 Jul 2015
10,000,000.000 Local 100.037027 10,003,702.72 100.037027 10,003,702.72 0.00 0.72
Base 100.037027 10,003,702.72 100.037027 10,003,702.72 0.00 0.72
US DOLLAR Total
237,574,450.500 Local 237,609,478.29 237,616,318.69 6,840.40 17.21
Original Face: 218,000,000.000 Base 237,609,478.29 237,616,318.69 6,840.40 17.21
FIXED INCOME Total
237,574,450.500 Base 237,609,478.29 237,616,318.69 6,840.40 17.21

Original Face:

218,000,000.000

Page 11

& Issue has redenominated but Local is not converted

# Issue has not been redenominated but Local is converted

Books Closed

Prepared by State Street



Holdings

ST OF AZ POOL 5 LGIP

STATE OF ARIZONA
FUND:  ATZF STATE STREET.

As of: May 31, 2015 View Date: June 4, 2015

Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
FUNDTotal

1,380,585,680.90 100.00

1,380,676,276.560 Base
Original Face: 218,000,000.000

1,380,578,840.50
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Holdings
Currency Summary

As of: May 31, 2015

ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:

View Date:

ATZF
June 4, 2015

STATE STREET.

Base Currency:USD - US DOLLAR

% Currency

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
US DOLLAR Exchange Rate: 1.000000
CASH
-292.360 Local -292.36 -292.36 0.00 0.00 0.00
Base -292.36 -292.36 0.00 0.00 0.00 0.00
CASH EQUIVALENT
1,143,102,118.420 Local 1,142,969,654.57 1,142,969,654.57 82.79 0.00 0.00
Base 1,142,969,654.57 1,142,969,654.57 82.79 0.00 0.00 0.00
FIXED INCOME
237,574,450.500 Local 237,609,478.29 237,616,318.69 17.21 6,840.40 6,840.40
Original Face: 218,000,000.000 Base 237,609,478.29 237,616,318.69 17.21 6,840.40 0.00 6,840.40
US DOLLAR Total
1,380,676,276.560 Local 1,380,578,840.50 1,380,585,680.90 100.00 6,840.40 6,840.40
Original Face: 218,000,000.000 Base 1,380,578,840.50 1,380,585,680.90 100.00 6,840.40 0.00 6,840.40
FUND Total
1,380,676,276.560 Base 1,380,578,840.50 1,380,585,680.90 100.00 6,840.40 0.00 6,840.40

Original Face: 218,000,000.000
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Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET
As of: May 31, 2015 View Date: June 4, 2015
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
US DOLLAR
-292.360 -292.36 -292.36 0.00 0.00 0.00 0.00
CASH Total
-292.360 -292.36 -292.36 0.00 0.00 0.00 0.00
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Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
A .
sset Summary FUND: ATZF STAT'E STREET.
As of: May 31, 2015 View Date: June 4, 2015
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH EQUIVALENT
US DOLLAR
1,143,102,118.420 1,142,969,654.57 1,142,969,654.57 82.79 0.00 0.00 0.00
CASH EQUIVALENT Total
1,143,102,118.420 1,142,969,654.57 1,142,969,654.57 82.79 0.00 0.00 0.00
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ST OF AZ POOL 5 LGIP

Holdings
STATE OF ARIZONA
Asset Summary NS STATE STREET
As of: May 31, 2015 View Date: June 4, 2015
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
FIXED INCOME
US DOLLAR
237,574,450.500 237,609,478.29 237,616,318.69 17.21 6,840.40 0.00 6,840.40
FIXED INCOME Total
237,574,450.500 237,609,478.29 237,616,318.69 17.21 6,840.40 0.00 6,840.40
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STATE STREET.

Base Currency: USD - US DOLLAR

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

FUND Total
1,380,676,276.560 1,380,578,840.50 1,380,585,680.90 100.00 6,840.40 0.00 6,840.40
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Holdings
Fund Summary

Asof:  May 31, 2015

View Date:

ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

FUND:

June 4, 2015

ATZF

STATE STREET,

Base Currency: USD - US DOLLAR

Notional Par Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
-292.360 -292.36 -292.36 0.00 0.00 0.00 0.00
0.00 GN 0.00 GN 0.00 GN
0.00 LS 0.00 LS 0.00 LS
CASH EQUIVALENT
1,143,102,118.420 1,142,969,654.57 1,142,969,654.57 82.79 0.00 0.00 0.00
0.00 GN 0.00 GN 0.00 GN
0.00 LS 0.00 LS 0.00 LS
FIXED INCOME
237,574,450.500 237,609,478.29 237,616,318.69 17.21 6,840.40 0.00 6,840.40
11,215.43 GN 0.00 GN 11,215.43 GN
-4,375.03 LS 0.00 LS -4,375.03 LS
Original Face: 218,000,000.000
FUND Total
0.000 1,380,676,276.560 1,380,578,840.50 1,380,585,680.90 100.00 6,840.40 0.00 6,840.40
11,215.43 GN 0.00 GN 11,215.43 GN
-4,375.03 LS 0.00 LS -4,375.03 LS
Original Face: 218,000,000.000
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