Hol dll‘lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: December 31, 2015 View Date: January 13, 2016
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
-8,495.940 Local 1.000000 -8,495.94 1.000000 -8,495.94 0.00 0.00
Base 1.000000 -8,495.94 1.000000 -8,495.94 0.00 0.00
US DOLLAR Total
-8,495.940  Local -8,495.94 -8,495.94 0.00 0.00
Base -8,495.94 -8,495.94 0.00 0.00
CASH Total
-8,495.940 Base -8,495.94 -8,495.94 0.00 0.00
CASH EQUIVALENT
US DOLLAR Exchange Rate: 1.000000
00915SAK8 AIR PRODUCTS & CHEMI 0.19 19 Jan 2016
40,000,000.000 Local 99.990500 39,996,200.00 99.990500 39,996,200.00 0.00 3.84
Base 99.990500 39,996,200.00 99.990500 39,996,200.00 0.00 3.84
0347M2A48 ANGLESEA FDG PLC & ANG 0.33 04 Jan 2016
20,000,000.000 Local 99.997250 19,999,450.00 99.997250 19,999,450.00 0.00 1.92
Base 99.997250 19,999,450.00 99.997250 19,999,450.00 0.00 1.92
03523KAK3 ANHEUSER BUSCH IN 0.29 19 Jan 2016
19,100,000.000 Local 99.985500 19,097,230.50 99.985500 19,097,230.50 0.00 1.83
Base 99.985500 19,097,230.50 99.985500 19,097,230.50 0.00 1.83
04821TAM7 ATLANTIC ASSET SECUR 0.3 21 Jan 2016
20,000,000.000 Local 99.983333 19,996,666.67 99.983333 19,996,666.67 0.00 1.92
Base 99.983333 19,996,666.67 99.983333 19,996,666.67 0.00 1.92
05574BDW7 BANK OF MONTREAL- 0.54 10 Feb 2016
30,000,000.000 Local 100.032075 30,009,622.64 100.032075 30,009,622.64 0.00 2.88
Base 100.032075 30,009,622.64 100.032075 30,009,622.64 0.00 2.88
& Issue has redenominated but Local is not converted
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: December 31, 2015 View Date: January 13, 2016
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
06945LAL2 BARTON CAPITAL CORP. 0.3 20 Jan 2016
30,000,000.000 Local 99.984167 29,995,250.00 99.984167 29,995,250.00 0.00 2.88
Base 99.984167 29,995,250.00 99.984167 29,995,250.00 0.00 2.88
14177TABO CARGILL GBL FUNDING 0.27 11 Jan 2016
20,000,000.000 Local 99.992500 19,998,500.00 99.992500 19,998,500.00 0.00 1.92
Base 99.992500 19,998,500.00 99.992500 19,998,500.00 0.00 1.92
15060XBG6 CEDAR SPRING CPTL CO 0.37 16 Feb 2016
20,000,000.000 Local 99.952722 19,990,544.45 99.952722 19,990,544 .45 0.00 1.92
Base 99.952722 19,990,544.45 99.952722 19,990,544.45 0.00 1.92
16677JB39 CHEVRON CORP 0.205 03 Feb 2016
40,000,000.000 Local 99.981208 39,992,483.33 99.981208 39,992,483.33 0.00 3.84
Base 99.981208 39,992,483.33 99.981208 39,992,483.33 0.00 3.84
19121AAM3 COCA-COLA COMPANY 0.39 21 Jan 2016
25,000,000.000 Local 99.978333 24,994,583.33 99.978333 24,994,583.33 0.00 240
Base 99.978333 24,994,583.33 99.978333 24,994,583.33 0.00 240
19121AF89 COCA-COLA COMPANY 0.55 08 Jun 2016
20,000,000.000 Local 99.757083 19,951,416.67 99.774667 19,954,933.40 3,516.73 1.91
Base 99.757083 19,951,416.67 99.774667 19,954,933.40 3,516.73 1.91
2063C0AC6 CONCORD MIN CPTL CO 0.4 12 Jan 2016
20,000,000.000 Local 99.987778 19,997,555.55 99.987778 19,997,555.55 0.00 1.92
Base 99.987778 19,997,555.55 99.987778 19,997,555.55 0.00 1.92
2063C0AK38 CONCORD MIN CPTL CO 0.25 19 Jan 2016
20,000,000.000 Local 99.987500 19,997,500.00 99.987500 19,997,500.00 0.00 1.92
Base 99.987500 19,997,500.00 99.987500 19,997,500.00 0.00 1.92
2082P2AF1 CONOCOPHILLIPS QATAR F 0.18 15 Jan 2016
42,055,000.000 Local 99.993000 42,052,056.15 99.993000 42,052,056.15 0.00 4.03
Base 99.993000 42,052,056.15 99.993000 42,052,056.15 0.00 4.03
21684BP65 COOPERATIEVE CENTRALE 1.0031 25 Sep 2017
2,500,000.000 Local 100.000000 2,500,000.00 99.898000 2,497,450.00 -2,550.00 0.24
Base 100.000000 2,500,000.00 99.898000 2,497,450.00 -2,550.00 0.24
& Issue has redenominated but Local is not converted
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: December 31, 2015 View Date: January 13, 2016
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
2284K0AB1 CROWN POINT CAP CO. 0.29 11 Jan 2016
20,000,000.000 Local 99.991944 19,998,388.89 99.991944 19,998,388.89 0.00 1.92
Base 99.991944 19,998,388.89 99.991944 19,998,388.89 0.00 1.92
30229AAE9 EXXON MOBIL CORP 0.38 14 Jan 2016
10,000,000.000 Local 99.986278 9,998,627.78 99.986278 9,998,627.78 0.00 0.96
Base 99.986278 9,998,627.78 99.986278 9,998,627.78 0.00 0.96
30229AAK5 EXXON MOBIL CORP 0.25 19 Jan 2016
20,000,000.000 Local 99.987500 19,997,500.00 99.987500 19,997,500.00 0.00 1.92
Base 99.987500 19,997,500.00 99.987500 19,997,500.00 0.00 1.92
30229AAR0 EXXON MOBIL CORP 0.31 25 Jan 2016
10,000,000.000 Local 99.979333 9,997,933.33 99.979333 9,997,933.33 0.00 0.96
Base 99.979333 9,997,933.33 99.979333 9,997,933.33 0.00 0.96
38102JAB1 GOLDEN FUNDING CORP 0.27 11 Jan 2016
12,726,000.000 Local 99.992500 12,725,045.55 99.992500 12,725,045.55 0.00 1.22
Base 99.992500 12,725,045.55 99.992500 12,725,045.55 0.00 1.22
38102JAC9 GOLDEN FUNDING CORP 0.25 12 Jan 2016
20,000,000.000 Local 99.992361 19,998,472.22 99.992361 19,998,472.22 0.00 1.92
Base 99.992361 19,998,472.22 99.992361 19,998,472.22 0.00 1.92
38346LAK2 GOTHAM FDG CORP 0.24 19 Jan 2016
15,000,000.000 Local 99.988000 14,998,200.00 99.988000 14,998,200.00 0.00 1.44
Base 99.988000 14,998,200.00 99.988000 14,998,200.00 0.00 1.44
38346LAM8 GOTHAM FDG CORP 0.44 21 Jan 2016
10,000,000.000 Local 99.975556 9,997,555.56 99.975556 9,997,555.56 0.00 0.96
Base 99.975556 9,997,555.56 99.975556 9,997,555.56 0.00 0.96
45779PAMO INSTITUTIONAL SECURED 0.35 21 Jan 2016
20,000,000.000 Local 99.980556 19,996,111.11 99.980556 19,996,111.11 0.00 1.92
Base 99.980556 19,996,111.11 99.980556 19,996,111.11 0.00 1.92
45779PBJ6 INSTITUTIONAL SECURED 0.48 18 Feb 2016
18,000,000.000 Local 99.936000 17,988,480.00 99.936000 17,988,480.00 0.00 1.73
Base 99.936000 17,988,480.00 99.936000 17,988,480.00 0.00 1.73
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: December 31, 2015 View Date: January 13, 2016
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
45856WA41 INTERCONTINENTAL EXCHANGE 0.58 04 Jan 2016
10,000,000.000  Local 99.995167 9,999,516.67 99.995167 9,999,516.67 0.00 0.96
Base 99.995167 9,999,516.67 99.995167 9,999,516.67 0.00 0.96
45856WA58 INTERCONTINENTAL EXCHANGE 0.5 05 Jan 2016
10,000,000.000 Local 99.994445 9,999,444 45 99.994445 9,999,444 .45 0.00 0.96
Base 99.994445 9,999,444 .45 99.994445 9,999,444.45 0.00 0.96
47816FAB7 JOHNSON & JOHNSON 0.29 11 Jan 2016
20,000,000.000 Local 99.991944 19,998,388.89 99.991944 19,998,388.89 0.00 1.92
Base 99.991944 19,998,388.89 99.991944 19,998,388.89 0.00 1.92
62455AA49 MOUNTCLIFF 0.3 04 Jan 2016
30,000,000.000 Local 99.997500 29,999,250.00 99.997500 29,999,250.00 0.00 2.88
Base 99.997500 29,999,250.00 99.997500 29,999,250.00 0.00 2.88
66844CA46 NORTHWESTERN UNIVERS 0.17 04 Jan 2016
10,000,000.000 Local 99.998583 9,999,858.33 99.998583 9,999,858.33 0.00 0.96
Base 99.998583 9,999,858.33 99.998583 9,999,858.33 0.00 0.96
66844CAV6 NORTHWESTERN UNIVERS 0.45 29 Jan 2016
20,000,000.000 Local 99.965000 19,993,000.00 99.965000 19,993,000.00 0.00 1.92
Base 99.965000 19,993,000.00 99.965000 19,993,000.00 0.00 1.92
7426M4AS6 PRIVATE EXP. FUNDING 0.27 26 Jan 2016
20,000,000.000 Local 99.981250 19,996,250.00 99.981250 19,996,250.00 0.00 1.92
Base 99.981250 19,996,250.00 99.981250 19,996,250.00 0.00 1.92
85520LB95 STARBIRD FDG. CORP 0.5 09 Feb 2016
10,000,000.000 Local 99.945833 9,994,583.34 99.945833 9,994,583.34 0.00 0.96
Base 99.945833 9,994,583.34 99.945833 9,994,583.34 0.00 0.96
86958DES57 SVENSKA HANDLSBNKN A 0.255 02 Feb 2016
20,000,000.000 Local 99.999998 19,999,999.65 99.999998 19,999,999.65 0.00 1.92
Base 99.999998 19,999,999.65 99.999998 19,999,999.65 0.00 1.92
87019RAT3 SWEDBANK 0.43 27 Jan 2016
15,000,000.000 Local 99.968944 14,995,341.67 99.981025 14,997,153.75 1,812.08 1.44
Base 99.968944 14,995,341.67 99.981025 14,997,153.75 1,812.08 1.44
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND: STATE STREET.
As of: December 31, 2015 View Date: January 13, 2016
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 0.17 07 Jan 2016
1,685,983.470 Local 100.000000 1,685,983.47 100.000000 1,685,983.47 0.00 0.16
Base 100.000000 1,685,983.47 100.000000 1,685,983.47 0.00 0.16
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.31 07 Jan 2016
4,065,023.190 Local 100.000000 4,065,023.19 100.000000 4,065,023.19 0.00 0.39
Base 100.000000 4,065,023.19 100.000000 4,065,023.19 0.00 0.39
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.17 14 Jan 2016
7,508,546.240  Local 100.000000 7,508,546.24 100.000000 7,508,546.24 0.00 0.72
Base 100.000000 7,508,546.24 100.000000 7,508,546.24 0.00 0.72
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.24 04 Feb 2016
1,322,157.270  Local 100.000000 1,322,157.27 100.000000 1,322,157.27 0.00 0.13
Base 100.000000 1,322,157.27 100.000000 1,322,157.27 0.00 0.13
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 0.53
Base 100.000000 5,566,717.24 100.000000 5,566,717.24 0.00 0.53
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 0.29
Base 100.000000 2,997,560.97 100.000000 2,997,560.97 0.00 0.29
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.44 17 Mar 2016
2,514,193.860 Local 100.000000 2,514,193.86 100.000000 2,514,193.86 0.00 0.24
Base 100.000000 2,514,193.86 100.000000 2,514,193.86 0.00 0.24
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.31 14 Apr 2016
2,354,003.960 Local 100.000000 2,354,003.96 100.000000 2,354,003.96 0.00 0.23
Base 100.000000 2,354,003.96 100.000000 2,354,003.96 0.00 0.23
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.31 09 Jun 2016
5,641,012.180 Local 100.000000 5,641,012.18 100.000000 5,641,012.18 0.00 0.54
Base 100.000000 5,641,012.18 100.000000 5,641,012.18 0.00 0.54
92646KAN2 VICTORY RECEIVABLES 0.44 22 Jan 2016
20,000,000.000 Local 99.974333 19,994,866.67 99.974333 19,994,866.67 0.00 1.92
Base 99.974333 19,994,866.67 99.974333 19,994,866.67 0.00 1.92
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: December 31, 2015 View Date: January 13, 2016
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
94988EGD4 WELLS FARGO BANK NA BBA LIBOR USD 1 MONTH 0.5421 03 May 2016
20,000,000.000 Local 100.000000 20,000,000.00 100.000000 20,000,000.00 0.00 1.92
Base 100.000000 20,000,000.00 100.000000 20,000,000.00 0.00 1.92
979QHT009 WELLS FARGO REPO 0.34 07 Jan 2016
150,000,000.000 Local 100.000000 150,000,000.00 100.000000 150,000,000.00 0.00 14.39
Base 100.000000 150,000,000.00 100.000000 150,000,000.00 0.00 14.39
979QRC005 BANK OF AMERICA REPO 0.24 04 Jan 2016
39,235,939.020  Local 100.000000 39,235,939.02 100.000000 39,235,939.02 0.00 3.76
Base 100.000000 39,235,939.02 100.000000 39,235,939.02 0.00 3.76
979RFJ001 ALLIANCE BANK OF ARIZONA MONEY 0.24 04 Jan 2016
20,376,932.690 Local 100.000000 20,376,932.69 100.000000 20,376,932.69 0.00 1.95
Base 100.000000 20,376,932.69 100.000000 20,376,932.69 0.00 1.95
US DOLLAR Total
972,649,070.090 Local 972,503,943.49 972,506,722.30 2,778.81 93.27
Base 972,503,943.49 972,506,722.30 2,778.81 93.27
CASH EQUIVALENT Total
972,649,070.090 Base 972,503,943.49 972,506,722.30 2,778.81 93.27
FIXED INCOME
US DOLLAR Exchange Rate: 1.000000
12592YAA2 CNH EQUIPMENT TRUST CNH 2015 B A1 0.38 03 Jun 2016
7,015,643.780 Local 100.000000 7,015,643.78 100.000020 7,015,645.18 1.40 0.67
Original Face: 20,000,000.000 Base 100.000000 7,015,643.78 100.000020 7,015,645.18 1.40 0.67
14313VAA2 CARMAX AUTO OWNER TRUST CARMX 2015 3 A1 0.4 15 Aug 2016
3,178,812.590 Local 100.000000 3,178,812.59 100.000030 3,178,813.54 0.95 0.30
Original Face: 10,000,000.000 Base 100.000000 3,178,812.59 100.000030 3,178,813.54 0.95 0.30
14313XAA8 CARMAX AUTO OWNER TRUST CARMX 2015 4 A1 0.42 17 Oct 2016
3,303,224.400 Local 100.000000 3,303,224.40 100.000060 3,303,226.38 1.98 0.32
Original Face: 5,000,000.000 Base 100.000000 3,303,224.40 100.000060 3,303,226.38 1.98 0.32
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: December 31, 2015 View Date: January 13, 2016
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
29372EBG2 ENTERPRISE FLEET FINANCING LLC EFF 2015 1 A1 144A 0.36 20 Mar 2016
344,264.260 Local 100.000000 344,264.26 99.971430 344,165.90 -98.36 0.03
Original Face: 15,000,000.000 Base 100.000000 344,264.26 99.971430 344,165.90 -98.36 0.03
29372EBK3 ENTERPRISE FLEET FINANCING LLC EFF 2015 2 A1 144A 0.45 20 Jul 2016
7,487,291.870 Local 100.000000 7,487,291.87 99.989010 7,486,469.02 -822.85 0.72
Original Face: 18,000,000.000 Base 100.000000 7,487,291.87 99.989010 7,486,469.02 -822.85 0.72
313384SP5 FED HOME LN DISCOUNT NT DISCOUNT NOT 02/16 0.00000 0.01 02 Feb 2016
20,000,000.000 Local 99.975111 19,995,022.22 99.979900 19,995,980.00 957.78 1.92
Base 99.975111 19,995,022.22 99.979900 19,995,980.00 957.78 1.92
3133EDA77 FEDERAL FARM CREDIT BANK BONDS 06/16 VAR 0.52 20 Jun 2016
15,550,000.000 Local 100.044989 15,556,995.84 99.987700 15,548,087.35 -8,908.49 1.49
Base 100.044989 15,556,995.84 99.987700 15,548,087.35 -8,908.49 1.49
370334BQ6 GENERAL MILLS INC SR UNSECURED 01/16 VAR 0.6239 29 Jan 2016
5,300,000.000 Local 100.009778 5,300,518.22 99.987000 5,299,311.00 -1,207.22 0.51
Base 100.009778 5,300,518.22 99.987000 5,299,311.00 -1,207.22 0.51
38013GAA7 GM FINANCIAL AUTOMOBILE LEASIN GMALT 2015 2 A1 0.38 20 Jun 2016
161,913.960 Local 100.000000 161,913.96 100.000020 161,913.99 0.03 0.02
Original Face: 20,000,000.000 Base 100.000000 161,913.96 100.000020 161,913.99 0.03 0.02
58772PAA6 MERCEDES BENZ AUTO RECEIVABLES MBART 2015 1 A1 0.01 15 Aug 2016
4,133,259.760 Local 100.000000 4,133,259.76 99.979480 4,132,411.62 -848.14 0.40
Original Face: 17,000,000.000 Base 100.000000 4,133,259.76 99.979480 4,132,411.62 -848.14 0.40
90290XAA5 USAA AUTO OWNER TRUST USAOT 2015 1 A1 0.38 15 Aug 2016
3,669,860.420 Local 100.000000 3,669,860.42 100.000040 3,669,861.89 1.47 0.35
Original Face: 11,500,000.000 Base 100.000000 3,669,860.42 100.000040 3,669,861.89 1.47 0.35
US DOLLAR Total
70,144,271.040 Local 70,146,807.32 70,135,885.87 -10,921.45 6.73
Original Face: 116,500,000.000 Base 70,146,807.32 70,135,885.87 -10,921.45 6.73
FIXED INCOME Total
70,144,271.040 Base 70,146,807.32 70,135,885.87 -10,921.45 6.73

Page 7

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

Books Closed

Prepared by State Street



HOldil‘lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: December 31, 2015 View Date: January 13, 2016
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
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Holdings

ST OF AZ POOL 5 LGIP

STATE OF ARIZONA
FUND:  ATZF STATE STREET.

As of: December 31, 2015 View Date: January 13, 2016

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

1,042,634,112.23 100.00

1,042,784,845.190 Base
Original Face: 116,500,000.000

1,042,642,254.87
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Holdings

Currency Summary

Asof:  December 31, 2015

ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF

View Date:

STATE STREET.

January 13, 2016

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
-8,495.940 Local -8,495.94 -8,495.94 0.00 0.00 0.00
Base -8,495.94 -8,495.94 0.00 0.00 0.00 0.00
CASH EQUIVALENT
972,649,070.090 Local 972,503,943.49 972,506,722.30 93.27 2,778.81 2,778.81
Base 972,503,943.49 972,506,722.30 93.27 2,778.81 0.00 2,778.81
FIXED INCOME
70,144,271.040 Local 70,146,807.32 70,135,885.87 6.73 -10,921.45 -10,921.45
Original Face: 116,500,000.000 Base 70,146,807.32 70,135,885.87 6.73 -10,921.45 0.00 -10,921.45
US DOLLAR Total
1,042,784,845.190 Local 1,042,642,254.87 1,042,634,112.23 100.00 -8,142.64 -8,142.64
Original Face: 116,500,000.000 Base 1,042,642,254.87 1,042,634,112.23 100.00 -8,142.64 0.00 -8,142.64
FUND Total
1,042,784,845.190 Base 1,042,642,254.87 1,042,634,112.23 100.00 -8,142.64 0.00 -8,142.64

Original Face: 116,500,000.000
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Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET
As of: December 31, 2015 View Date: January 13, 2016
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
-8,495.940 -8,495.94 -8,495.94 0.00 0.00 0.00 0.00
CASH Total
-8,495.940 -8,495.94 -8,495.94 0.00 0.00 0.00 0.00
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Holdings

ST OF AZ POOL 5 LGIP

STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET
As of: December 31, 2015 View Date: January 13, 2016
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
972,649,070.090 972,503,943.49 972,506,722.30 93.27 2,778.81 0.00 2,778.81
CASH EQUIVALENT Total
972,649,070.090 972,503,943.49 972,506,722.30 93.27 2,778.81 0.00 2,778.81
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ST OF AZ POOL 5 LGIP

Holdings
STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET
As of: December 31, 2015 View Date: January 13, 2016
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
70,144,271.040 70,146,807.32 70,135,885.87 6.73 -10,921.45 0.00 -10,921.45
FIXED INCOME Total
70,144,271.040 70,146,807.32 70,135,885.87 6.73 -10,921.45 0.00 -10,921.45
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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
1,042,784,845.190 1,042,642,254.87 1,042,634,112.23 100.00 -8,142.64 0.00 -8,142.64
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ST OF AZ POOL 5 LGIP

Holdings
STATE OF ARIZONA
A By FUND:  ATZE STATE STREET
As of: December 31, 2015 View Date: January 13, 2016
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
-8,495.940 -8,495.94 -8,495.94 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
972,649,070.090 972,503,943.49 972,506,722.30 93.27 2,778.81 0.00 2,778.81
5,328.81 GN 0.00 GN 5,328.81 GN
-2,550.00 LS 0.00 LS -2,550.00 LS
FIXED INCOME
70,144,271.040 70,146,807.32 70,135,885.87 6.73 -10,921.45 0.00 -10,921.45
963.61 GN 0.00 GN 963.61 GN
-11,885.06 LS 0.00 LS -11,885.06 LS
Original Face: 116,500,000.000
FUND Total
0.000 1,042,784,845.190 1,042,642,254.87 1,042,634,112.23 100.00 -8,142.64 0.00 -8,142.64
6,292.42 GN 0.00 GN 6,292.42 GN
-14,435.06 LS 0.00 LS -14,435.06 LS
Original Face: 116,500,000.000
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