
STATE OF ARIZONA

November 30, 2015

ATZF

ST OF AZ POOL 5 LGIP

December 16, 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-1,902,535.550 -1,902,535.55 -1,902,535.551.000000 0.00 0.16
1.000000Base -1,902,535.55 -1,902,535.551.000000 0.00 0.16

US DOLLAR  Total
-1,902,535.550 Local -1,902,535.55 -1,902,535.55 0.00 0.16

Base -1,902,535.55 -1,902,535.55 0.00 0.16

Base-1,902,535.550 -1,902,535.55 -1,902,535.55 0.00 0.16

CASH Total

CASH EQUIVALENT
1.000000Exchange Rate:US DOLLAR

19 Jan 20160.1900915SAK8 AIR PRODUCTS & CHEMI

99.974139Local40,000,000.000 39,989,655.55 39,989,655.5599.974139 0.00 3.35
99.974139Base 39,989,655.55 39,989,655.5599.974139 0.00 3.35

04 Jan 20160.330347M2A48 ANGLESEA FDG PLC & ANG

99.968833Local20,000,000.000 19,993,766.67 19,993,766.6799.968833 0.00 1.67
99.968833Base 19,993,766.67 19,993,766.6799.968833 0.00 1.67

01 Dec 20150.260347M3Z15 ANGLESEA FDG PLC & ANG

99.999686Local20,000,000.000 20,000,000.00 19,999,937.20100.000000 -62.80 1.67
99.999686Base 20,000,000.00 19,999,937.20100.000000 -62.80 1.67

19 Jan 20160.2903523KAK3 ANHEUSER BUSCH IN

99.960528Local19,100,000.000 19,092,460.81 19,092,460.8199.960528 0.00 1.60
99.960528Base 19,092,460.81 19,092,460.8199.960528 0.00 1.60

21 Jan 20160.304821TAM7 ATLANTIC ASSET SECUR

99.957500Local20,000,000.000 19,991,500.00 19,991,500.0099.957500 0.00 1.67
99.957500Base 19,991,500.00 19,991,500.0099.957500 0.00 1.67
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STATE OF ARIZONA

November 30, 2015

ATZF

ST OF AZ POOL 5 LGIP

December 16, 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

01 Dec 20150.2104821UZ13 ATLANTIC ASSET SECUR

100.000000Local25,000,000.000 25,000,000.00 25,000,000.00100.000000 0.00 2.09
100.000000Base 25,000,000.00 25,000,000.00100.000000 0.00 2.09

10 Feb 20160.5405574BDW7 BANK OF MONTREAL-

100.030039Local30,000,000.000 30,017,080.19 30,009,011.70100.056934 -8,068.49 2.51
100.030039Base 30,017,080.19 30,009,011.70100.056934 -8,068.49 2.51

22 Dec 20150.2306538CZN4 BANK TOKYO MIT UFJ NY

99.985883Local20,000,000.000 19,997,316.67 19,997,176.6099.986583 -140.07 1.67
99.985883Base 19,997,316.67 19,997,176.6099.986583 -140.07 1.67

20 Jan 20160.306945LAL2 BARTON CAPITAL CORP.

99.958333Local30,000,000.000 29,987,500.00 29,987,500.0099.958333 0.00 2.51
99.958333Base 29,987,500.00 29,987,500.0099.958333 0.00 2.51

30 Dec 20150.1507010KZW1 BASIN ELEC PWR COOP

99.987917Local10,000,000.000 9,998,791.67 9,998,791.6799.987917 0.00 0.84
99.987917Base 9,998,791.67 9,998,791.6799.987917 0.00 0.84

11 Dec 20150.1211012MZB3 BRISTOL-MYERS

99.996667Local25,000,000.000 24,999,166.67 24,999,166.6799.996667 0.00 2.09
99.996667Base 24,999,166.67 24,999,166.6799.996667 0.00 2.09

16 Feb 20160.3715060XBG6 CEDAR SPRING CPTL CO

99.920861Local20,000,000.000 19,984,172.23 19,984,172.2399.920861 0.00 1.67
99.920861Base 19,984,172.23 19,984,172.2399.920861 0.00 1.67

03 Dec 20150.2915060YZ37 CEDAR SPRING CPTL CO

99.998389Local20,000,000.000 19,999,677.78 19,999,677.7899.998389 0.00 1.67
99.998389Base 19,999,677.78 19,999,677.7899.998389 0.00 1.67

03 Feb 20160.20516677JB39 CHEVRON CORP

99.958833Local40,000,000.000 39,985,422.22 39,983,533.2099.963556 -1,889.02 3.35
99.958833Base 39,985,422.22 39,983,533.2099.963556 -1,889.02 3.35

21 Jan 20160.3919121AAM3 COCA-COLA COMPANY

99.975156Local25,000,000.000 24,986,187.50 24,993,789.0099.944750 7,601.50 2.09
99.975156Base 24,986,187.50 24,993,789.0099.944750 7,601.50 2.09
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08 Jun 20160.5519121AF89 COCA-COLA COMPANY

99.773983Local20,000,000.000 19,941,944.45 19,954,796.6099.709722 12,852.15 1.67
99.773983Base 19,941,944.45 19,954,796.6099.709722 12,852.15 1.67

08 Dec 20150.1419121BZ85 COCA-COLA COMPANY

99.998378Local17,500,000.000 17,499,523.61 17,499,716.1599.997278 192.54 1.46
99.998378Base 17,499,523.61 17,499,716.1599.997278 192.54 1.46

19 Jan 20160.252063C0AK8 CONCORD MIN CPTL CO

99.954583Local20,000,000.000 19,993,194.44 19,990,916.6099.965972 -2,277.84 1.67
99.954583Base 19,993,194.44 19,990,916.6099.965972 -2,277.84 1.67

15 Jan 20160.182082P2AF1 CONOCOPHILLIPS QATAR F

99.977500Local42,055,000.000 42,045,537.63 42,045,537.6399.977500 0.00 3.52
99.977500Base 42,045,537.63 42,045,537.6399.977500 0.00 3.52

25 Sep 20170.726621684BP65 COOPERATIEVE CENTRALE

99.957300Local2,500,000.000 2,500,000.00 2,498,932.50100.000000 -1,067.50 0.21
99.957300Base 2,500,000.00 2,498,932.50100.000000 -1,067.50 0.21

11 Jan 20160.292284K0AB1 CROWN POINT CAP CO.

99.965933Local20,000,000.000 19,993,394.44 19,993,186.6099.966972 -207.84 1.67
99.965933Base 19,993,394.44 19,993,186.6099.966972 -207.84 1.67

22 Dec 20150.1429101BZN5 EMERSON ELECTRIC CO

99.991833Local8,700,000.000 8,699,289.50 8,699,289.5099.991833 0.00 0.73
99.991833Base 8,699,289.50 8,699,289.5099.991833 0.00 0.73

28 Dec 20150.1230229BZU4 EXXON MOBIL CORP

99.991000Local20,000,000.000 19,998,200.00 19,998,200.0099.991000 0.00 1.67
99.991000Base 19,998,200.00 19,998,200.0099.991000 0.00 1.67

28 Dec 20150.1536960MZU0 GENERAL ELECTRIC CO

99.988750Local20,000,000.000 19,997,750.00 19,997,750.0099.988750 0.00 1.67
99.988750Base 19,997,750.00 19,997,750.0099.988750 0.00 1.67

11 Jan 20160.2738102JAB1 GOLDEN FUNDING CORP

99.969250Local12,726,000.000 12,722,086.76 12,722,086.7699.969250 0.00 1.06
99.969250Base 12,722,086.76 12,722,086.7699.969250 0.00 1.06
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12 Jan 20160.2538102JAC9 GOLDEN FUNDING CORP

99.970833Local20,000,000.000 19,994,166.66 19,994,166.6699.970833 0.00 1.67
99.970833Base 19,994,166.66 19,994,166.6699.970833 0.00 1.67

19 Jan 20160.2438346LAK2 GOTHAM FDG CORP

99.967333Local15,000,000.000 14,995,100.00 14,995,100.0099.967333 0.00 1.25
99.967333Base 14,995,100.00 14,995,100.0099.967333 0.00 1.25

07 Dec 20150.1938346MZ72 GOTHAM FDG CORP

99.996833Local20,000,000.000 19,999,366.67 19,999,366.6799.996833 0.00 1.67
99.996833Base 19,999,366.67 19,999,366.6799.996833 0.00 1.67

02 Dec 20150.2443851UZ22 HONEYWELL INTERNATN'

99.999422Local10,000,000.000 9,999,933.33 9,999,942.2099.999333 8.87 0.84
99.999422Base 9,999,933.33 9,999,942.2099.999333 8.87 0.84

08 Dec 20150.2643851UZ89 HONEYWELL INTERNATN'

99.997533Local4,450,000.000 4,449,775.03 4,449,890.2299.994944 115.19 0.37
99.997533Base 4,449,775.03 4,449,890.2299.994944 115.19 0.37

10 Dec 20150.2643851UZA4 HONEYWELL INTERNATN'

99.996833Local20,000,000.000 19,998,700.00 19,999,366.6099.993500 666.60 1.67
99.996833Base 19,998,700.00 19,999,366.6099.993500 666.60 1.67

21 Jan 20160.3545779PAM0 INSTITUTIONAL SECURED

99.950417Local20,000,000.000 19,990,083.33 19,990,083.3399.950417 0.00 1.67
99.950417Base 19,990,083.33 19,990,083.3399.950417 0.00 1.67

02 Dec 20150.445779QZ25 INSTITUTIONAL SECURED

99.998889Local18,000,000.000 17,999,800.00 17,999,800.0099.998889 0.00 1.51
99.998889Base 17,999,800.00 17,999,800.0099.998889 0.00 1.51

04 Jan 20160.362455AA49 MOUNTCLIFF

99.971667Local30,000,000.000 29,991,500.00 29,991,500.0099.971667 0.00 2.51
99.971667Base 29,991,500.00 29,991,500.0099.971667 0.00 2.51

03 Dec 20150.266844DZ39 NORTHWESTERN UNIVERS

99.998889Local10,000,000.000 9,999,888.89 9,999,888.8999.998889 0.00 0.84
99.998889Base 9,999,888.89 9,999,888.8999.998889 0.00 0.84
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29 Dec 20150.1966844DZV7 NORTHWESTERN UNIVERS

99.985222Local20,000,000.000 19,997,044.44 19,997,044.4499.985222 0.00 1.67
99.985222Base 19,997,044.44 19,997,044.4499.985222 0.00 1.67

07 Dec 20150.1571838MZ78 PHILIP MORRIS INTL

99.997500Local20,000,000.000 19,999,500.00 19,999,500.0099.997500 0.00 1.67
99.997500Base 19,999,500.00 19,999,500.0099.997500 0.00 1.67

31 Dec 20150.1274005JZX9 PRAXAIR INC

99.990000Local25,000,000.000 24,997,500.00 24,997,500.0099.990000 0.00 2.09
99.990000Base 24,997,500.00 24,997,500.0099.990000 0.00 2.09

26 Jan 20160.277426M4AS6 PRIVATE EXP. FUNDING

99.961683Local20,000,000.000 19,991,600.00 19,992,336.6099.958000 736.60 1.67
99.961683Base 19,991,600.00 19,992,336.6099.958000 736.60 1.67

02 Feb 20160.25586958DE57 SVENSKA HANDLSBNKN A

99.981864Local20,000,000.000 19,999,999.30 19,996,372.8099.999997 -3,626.50 1.67
99.981864Base 19,999,999.30 19,996,372.8099.999997 -3,626.50 1.67

27 Jan 20160.4387019RAT3 SWEDBANK

99.955694Local15,000,000.000 14,989,787.50 14,993,354.1099.931917 3,566.60 1.25
99.955694Base 14,989,787.50 14,993,354.1099.931917 3,566.60 1.25

10 Dec 20150.24923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local1,684,975.260 1,684,975.26 1,684,975.26100.000000 0.00 0.14
100.000000Base 1,684,975.26 1,684,975.26100.000000 0.00 0.14

17 Dec 20150.31923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local5,496,308.880 5,496,308.88 5,496,308.88100.000000 0.00 0.46
100.000000Base 5,496,308.88 5,496,308.88100.000000 0.00 0.46

17 Dec 20150.44923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local2,001,545.750 2,001,545.75 2,001,545.75100.000000 0.00 0.17
100.000000Base 2,001,545.75 2,001,545.75100.000000 0.00 0.17

07 Jan 20160.31923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local4,065,023.190 4,065,023.19 4,065,023.19100.000000 0.00 0.34
100.000000Base 4,065,023.19 4,065,023.19100.000000 0.00 0.34
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04 Feb 20160.24923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local1,322,157.270 1,322,157.27 1,322,157.27100.000000 0.00 0.11
100.000000Base 1,322,157.27 1,322,157.27100.000000 0.00 0.11

11 Feb 20160.44923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local5,566,717.240 5,566,717.24 5,566,717.24100.000000 0.00 0.47
100.000000Base 5,566,717.24 5,566,717.24100.000000 0.00 0.47

10 Mar 20160.44923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local2,997,560.970 2,997,560.97 2,997,560.97100.000000 0.00 0.25
100.000000Base 2,997,560.97 2,997,560.97100.000000 0.00 0.25

17 Mar 20160.44923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local2,514,193.860 2,514,193.86 2,514,193.86100.000000 0.00 0.21
100.000000Base 2,514,193.86 2,514,193.86100.000000 0.00 0.21

14 Apr 20160.31923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local2,354,003.960 2,354,003.96 2,354,003.96100.000000 0.00 0.20
100.000000Base 2,354,003.96 2,354,003.96100.000000 0.00 0.20

09 Jun 20160.31923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local5,641,012.180 5,641,012.18 5,641,012.18100.000000 0.00 0.47
100.000000Base 5,641,012.18 5,641,012.18100.000000 0.00 0.47

14 Dec 20150.2392646LZE3 VICTORY RECEIVABLES

99.991694Local20,000,000.000 19,998,338.89 19,998,338.8999.991694 0.00 1.67
99.991694Base 19,998,338.89 19,998,338.8999.991694 0.00 1.67

03 May 20160.3467594988EGD4 WELLS FARGO BANK NA BBA LIBOR USD 1 MONTH

100.000000Local20,000,000.000 20,000,000.00 20,000,000.00100.000000 0.00 1.67
100.000000Base 20,000,000.00 20,000,000.00100.000000 0.00 1.67

18 Dec 20150.1896327SZJ4 WHEELS INC

99.991500Local20,000,000.000 19,998,300.00 19,998,300.0099.991500 0.00 1.67
99.991500Base 19,998,300.00 19,998,300.0099.991500 0.00 1.67

03 Dec 20150.09979QHT009 WELLS FARGO REPO

100.000000Local150,000,000.000 150,000,000.00 150,000,000.00100.000000 0.00 12.55
100.000000Base 150,000,000.00 150,000,000.00100.000000 0.00 12.55
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Base Currency: USD - US DOLLAR
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01 Dec 20150.1979QRC005 BANK OF AMERICA REPO

100.000000Local29,301,524.030 29,301,524.03 29,301,524.03100.000000 0.00 2.45
100.000000Base 29,301,524.03 29,301,524.03100.000000 0.00 2.45

01 Dec 20150.24979RFJ001 ALLIANCE BANK OF ARIZONA MONEY

100.000000Local20,373,047.860 20,373,047.86 20,373,047.86100.000000 0.00 1.71
100.000000Base 20,373,047.86 20,373,047.86100.000000 0.00 1.71

US DOLLAR  Total
1,128,349,070.450 Local 1,128,122,073.28 1,128,130,473.27 8,399.99 94.41

Base 1,128,122,073.28 1,128,130,473.27 8,399.99 94.41

Base1,128,349,070.450 1,128,122,073.28 1,128,130,473.27 8,399.99 94.41

CASH EQUIVALENT Total

FIXED INCOME
1.000000Exchange Rate:US DOLLAR

03 Jun 20160.3812592YAA2 CNH EQUIPMENT TRUST CNH 2015 B A1

100.000040Local9,932,662.440 9,932,662.44 9,932,666.41100.000000 3.97 0.83
100.000040Base20,000,000.000Original Face: 9,932,662.44 9,932,666.41100.000000 3.97 0.83

15 Aug 20160.414313VAA2 CARMAX AUTO OWNER TRUST CARMX 2015 3 A1

100.000040Local4,723,232.700 4,723,232.70 4,723,234.59100.000000 1.89 0.40
100.000040Base10,000,000.000Original Face: 4,723,232.70 4,723,234.59100.000000 1.89 0.40

17 Oct 20160.4214313XAA8 CARMAX AUTO OWNER TRUST CARMX 2015 4 A1

100.000070Local4,070,232.670 4,070,232.67 4,070,235.52100.000000 2.85 0.34
100.000070Base5,000,000.000Original Face: 4,070,232.67 4,070,235.52100.000000 2.85 0.34

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

100.000020Local1,687,493.390 1,687,493.39 1,687,493.73100.000000 0.34 0.14
100.000020Base15,000,000.000Original Face: 1,687,493.39 1,687,493.73100.000000 0.34 0.14

20 Jul 20160.4529372EBK3 ENTERPRISE FLEET FINANCING LLC EFF 2015 2 A1 144A

99.986260Local9,287,415.440 9,287,415.44 9,286,139.35100.000000 -1,276.09 0.78
99.986260Base18,000,000.000Original Face: 9,287,415.44 9,286,139.35100.000000 -1,276.09 0.78
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20 Jun 20160.273133EDA77 FEDERAL FARM CREDIT BANK BONDS 06/16 VAR

100.007800Local15,550,000.000 15,558,264.09 15,551,212.90100.053145 -7,051.19 1.30
100.007800Base 15,558,264.09 15,551,212.90100.053145 -7,051.19 1.30

16 May 20160.3234530TAA2 FORD CREDIT AUTO LEASE TRUST FORDL 2015 A A1 144A

100.000010Local186,085.170 186,085.17 186,085.19100.000000 0.02 0.02
100.000010Base16,250,000.000Original Face: 186,085.17 186,085.19100.000000 0.02 0.02

29 Jan 20160.6239370334BQ6 GENERAL MILLS INC SR UNSECURED 01/16 VAR

100.002400Local5,300,000.000 5,301,091.97 5,300,127.20100.020603 -964.77 0.44
100.002400Base 5,301,091.97 5,300,127.20100.020603 -964.77 0.44

20 Jun 20160.438013GAA7 GM FINANCIAL AUTOMOBILE LEASIN GMALT 2015 2 A1

100.000020Local3,088,583.200 3,088,583.20 3,088,583.82100.000000 0.62 0.26
100.000020Base20,000,000.000Original Face: 3,088,583.20 3,088,583.82100.000000 0.62 0.26

15 Aug 20160.3958772PAA6 MERCEDES BENZ AUTO RECEIVABLES MBART 2015 1 A1

99.970490Local6,029,394.370 6,029,394.37 6,027,615.10100.000000 -1,779.27 0.50
99.970490Base17,000,000.000Original Face: 6,029,394.37 6,027,615.10100.000000 -1,779.27 0.50

15 Aug 20160.3890290XAA5 USAA AUTO OWNER TRUST USAOT 2015 1 A1

100.000050Local5,006,027.580 5,006,027.58 5,006,030.08100.000000 2.50 0.42
100.000050Base11,500,000.000Original Face: 5,006,027.58 5,006,030.08100.000000 2.50 0.42

US DOLLAR  Total
64,861,126.960 Local 64,870,483.02 64,859,423.89 -11,059.13 5.43

Base132,750,000.000Original Face: 64,870,483.02 64,859,423.89 -11,059.13 5.43

Base64,861,126.960 64,870,483.02 64,859,423.89 -11,059.13 5.43

FIXED INCOME Total

132,750,000.000Original Face:
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December 16, 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

1,191,090,020.75Base1,191,307,661.860
FUND Total

1,191,087,361.61 -2,659.14 100.00
Original Face: 132,750,000.000

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: December 16, 2015

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

As of: November 30, 2015

Base Currency:USD - US DOLLAR

ST OF AZ POOL 5 LGIP

ATZF
STATE OF ARIZONA

FUND:

US DOLLAR 1.000000Exchange Rate:

-1,902,535.550 -1,902,535.55 0.000.00Local -1,902,535.55 0.16

CASH

0.00-1,902,535.55 0.000.00-1,902,535.55Base 0.16

1,128,349,070.450 1,128,130,473.27 8,399.998,399.99Local 1,128,122,073.28 94.41

CASH EQUIVALENT

8,399.991,128,130,473.27 8,399.990.001,128,122,073.28Base 94.41

64,861,126.960 64,859,423.89 -11,059.13-11,059.13Local 64,870,483.02 5.43

FIXED INCOME

132,750,000.000 -11,059.1364,859,423.89 -11,059.130.0064,870,483.02BaseOriginal Face: 5.43

US DOLLAR  Total
1,191,307,661.860 1,191,090,020.75 1,191,087,361.61 -2,659.14-2,659.14Local 100.00

0.00-2,659.14132,750,000.000 1,191,090,020.75 1,191,087,361.61 -2,659.14BaseOriginal Face: 100.00

0.00-2,659.141,191,307,661.860 1,191,090,020.75 1,191,087,361.61 -2,659.14

FUND Total
Base 100.00

132,750,000.000Original Face:

Prepared by State StreetPage 10 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

November 30, 2015 December 16, 2015

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH

-1,902,535.550 -1,902,535.55 -1,902,535.55 0.16 0.00 0.00 0.00
US DOLLAR

CASH Total
-1,902,535.550 -1,902,535.55 -1,902,535.55 0.000.16 0.000.00

Page 11 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

November 30, 2015 December 16, 2015

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH EQUIVALENT

1,128,349,070.450 1,128,122,073.28 1,128,130,473.27 94.41 8,399.99 0.00 8,399.99
US DOLLAR

CASH EQUIVALENT Total
1,128,349,070.450 1,128,122,073.28 1,128,130,473.27 8,399.9994.41 8,399.990.00

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

November 30, 2015 December 16, 2015

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FIXED INCOME

64,861,126.960 64,870,483.02 64,859,423.89 5.43 -11,059.13 0.00 -11,059.13
US DOLLAR

FIXED INCOME Total
64,861,126.960 64,870,483.02 64,859,423.89 -11,059.135.43 -11,059.130.00

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

November 30, 2015 December 16, 2015

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FUND Total
1,191,307,661.860 1,191,090,020.75 1,191,087,361.61 100.00 -2,659.14 0.00 -2,659.14

Page 14 Books Closed Prepared by State Street



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

November 30, 2015 December 16, 2015

Fund Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH
-1,902,535.550 -1,902,535.55 -1,902,535.55 0.16 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
1,128,349,070.450 1,128,122,073.28 1,128,130,473.27 94.41 8,399.99 0.00 8,399.99

25,740.05
-17,340.06

0.00
0.00

25,740.05
-17,340.06

GN GN GN
LS LS LS

FIXED INCOME
64,861,126.960 64,870,483.02 64,859,423.89 5.43 -11,059.13 0.00 -11,059.13

12.19
-11,071.32

0.00
0.00

12.19
-11,071.32

GN GN GN
LS LS LS

Original Face: 132,750,000.000

FUND Total
1,191,307,661.860 1,191,090,020.75 1,191,087,361.61 100.00 -2,659.14 0.00 -2,659.140.000

0.00-28,411.38 LS
GN25,752.24 0.00 25,752.24

-28,411.38
GN GN
LS LS

132,750,000.000Original Face:

Page 15 Books Closed Prepared by State Street
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