Hol dll‘lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: January 31, 2016 View Date: February 10, 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
-3,5685,913.880  Local 1.000000 -3,585,913.88 1.000000 -3,5685,913.88 0.00 0.35
Base 1.000000 -3,585,913.88 1.000000 -3,5685,913.88 0.00 0.35
US DOLLAR Total
-3,585,913.880  Local -3,585,913.88 -3,585,913.88 0.00 0.35
Base -3,585,913.88 -3,5685,913.88 0.00 0.35
CASH Total
-3,5685,913.880 Base -3,585,913.88 -3,5685,913.88 0.00 0.35
CASH EQUIVALENT
US DOLLAR Exchange Rate: 1.000000
00282CCU4 ABBOT LABORATORIES 0.4 28 Mar 2016
30,000,000.000 Local 99.937778 29,981,333.33 99.937778 29,981,333.33 0.00 2.96
Base 99.937778 29,981,333.33 99.937778 29,981,333.33 0.00 2.96
00915SBJO AIR PRODUCTS & CHEMI 0.4 18 Feb 2016
30,000,000.000 Local 99.981111 29,994,333.33 99.981111 29,994,333.33 0.00 2.96
Base 99.981111 29,994,333.33 99.981111 29,994,333.33 0.00 2.96
0347M2B13 ANGLESEA FDG PLC & ANG 0.4 01 Feb 2016
10,000,000.000 Local 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.99
Base 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.99
03785DD45 APPLE INC 0.41 04 Apr 2016
20,000,000.000 Local 99.928250 19,985,650.00 99.924833 19,984,966.60 -683.40 1.97
Base 99.928250 19,985,650.00 99.924833 19,984,966.60 -683.40 1.97
03785DD45 APPLE INC 0.45 04 Apr 2016
20,000,000.000 Local 99.921250 19,984,250.00 99.924833 19,984,966.60 716.60 1.97
Base 99.921250 19,984,250.00 99.924833 19,984,966.60 716.60 1.97
& 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: January 31, 2016 View Date: February 10, 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
03948GBG7 ARCHER DANIELS MIDLA 0.41 16 Feb 2016
37,773,000.000 Local 99.982917 37,766,547.11 99.981000 37,765,823.13 -723.98 3.73
Base 99.982917 37,766,547.11 99.981000 37,765,823.13 -723.98 3.73
04821TBP9 ATLANTIC ASSET SECUR 0.42 23 Feb 2016
25,000,000.000 Local 99.974333 24,993,583.33 99.968750 24,992,187.50 -1,395.83 247
Base 99.974333 24,993,583.33 99.968750 24,992,187.50 -1,395.83 247
05574BDW7 BANK OF MONTREAL- 0.54 10 Feb 2016
30,000,000.000 Local 100.007217 30,002,165.10 100.007217 30,002,165.10 0.00 2.96
Base 100.007217 30,002,165.10 100.007217 30,002,165.10 0.00 2.96
07010JBB6 BASIN ELEC PWR COOP 0.54 11 Feb 2016
10,000,000.000 Local 99.985000 9,998,500.00 99.985000 9,998,500.00 0.00 0.99
Base 99.985000 9,998,500.00 99.985000 9,998,500.00 0.00 0.99
07010JBC4 BASIN ELEC PWR COOP 0.54 12 Feb 2016
10,000,000.000 Local 99.983500 9,998,350.00 99.983500 9,998,350.00 0.00 0.99
Base 99.983500 9,998,350.00 99.983500 9,998,350.00 0.00 0.99
07010JBK6 BASIN ELEC PWR COOP 0.4198 19 Feb 2016
5,000,000.000 Local 99.979010 4,998,950.50 99.979010 4,998,950.50 0.00 0.49
Base 99.979010 4,998,950.50 99.979010 4,998,950.50 0.00 0.49
15060XBG6 CEDAR SPRING CPTL CO 0.37 16 Feb 2016
20,000,000.000 Local 99.984583 19,996,916.67 99.984583 19,996,916.67 0.00 1.97
Base 99.984583 19,996,916.67 99.984583 19,996,916.67 0.00 1.97
16677JB39 CHEVRON CORP 0.205 03 Feb 2016
40,000,000.000 Local 99.998861 39,999,544 .44 99.998861 39,999,544 .44 0.00 3.95
Base 99.998861 39,999,544 .44 99.998861 39,999,544 .44 0.00 3.95
19121AF89 COCA-COLA COMPANY 0.55 08 Jun 2016
20,000,000.000 Local 99.804444 19,960,888.89 99.801681 19,960,336.20 -552.69 1.97
Base 99.804444 19,960,888.89 99.801681 19,960,336.20 -552.69 1.97
21684BP65 COOPERATIEVE CENTRALE 1.0031 25 Sep 2017
2,500,000.000 Local 100.000000 2,500,000.00 99.921600 2,498,040.00 -1,960.00 0.25
Base 100.000000 2,500,000.00 99.921600 2,498,040.00 -1,960.00 0.25
& Issue has redenominated but Local is not converted
Page 2 # 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:  ATZF STATE STREET.
As of: January 31, 2016 View Date: February 10, 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
30229ABN8 EXXON MOBIL CORP 0.36 22 Feb 2016
20,000,000.000 Local 99.979000 19,995,800.00 99.979000 19,995,800.00 0.00 1.97
Base 99.979000 19,995,800.00 99.979000 19,995,800.00 0.00 1.97
30229ACW7 EXXON MOBIL CORP 0.42 30 Mar 2016
25,000,000.000 Local 99.932333 24,983,083.34 99.932333 24,983,083.34 0.00 247
Base 99.932333 24,983,083.34 99.932333 24,983,083.34 0.00 247
36960LCW3 GENERAL ELECTRIC CO 0.42 30 Mar 2016
30,000,000.000 Local 99.932333 29,979,700.00 99.932333 29,979,700.00 0.00 2.96
Base 99.932333 29,979,700.00 99.932333 29,979,700.00 0.00 2.96
38346LCP9 GOTHAM FDG CORP 0.5 23 Mar 2016
25,000,000.000 Local 99.929167 24,982,291.66 99.929167 24,982,291.66 0.00 2.46
Base 99.929167 24,982,291.66 99.929167 24,982,291.66 0.00 2.46
45779PBJ6 INSTITUTIONAL SECURED 0.48 18 Feb 2016
18,000,000.000 Local 99.977333 17,995,920.00 99.977333 17,995,920.00 0.00 1.78
Base 99.977333 17,995,920.00 99.977333 17,995,920.00 0.00 1.78
45779PC71 INSTITUTIONAL SECURED 0.58 07 Mar 2016
20,000,000.000 Local 99.943611 19,988,722.22 99.943611 19,988,722.22 0.00 1.97
Base 99.943611 19,988,722.22 99.943611 19,988,722.22 0.00 1.97
45920FCP1 INTL BUS MACH CORP 0.45 23 Mar 2016
25,000,000.000 Local 99.936250 24,984,062.50 99.936250 24,984,062.50 0.00 247
Base 99.936250 24,984,062.50 99.936250 24,984,062.50 0.00 247
47816FBJ9 JOHNSON & JOHNSON 0.3 18 Feb 2016
20,000,000.000 Local 99.985833 19,997,166.67 99.985833 19,997,166.67 0.00 1.97
Base 99.985833 19,997,166.67 99.985833 19,997,166.67 0.00 1.97
56274LB94 MANHATTAN ASSET FDG. 0.45 09 Feb 2016
20,000,000.000 Local 99.990000 19,998,000.00 99.990000 19,998,000.00 0.00 1.97
Base 99.990000 19,998,000.00 99.990000 19,998,000.00 0.00 1.97
71708ECP8 PFIZER INC 0.43 23 Mar 2016
25,000,000.000 Local 99.939083 24,984,770.84 99.939083 24,984,770.84 0.00 247
Base 99.939083 24,984,770.84 99.939083 24,984,770.84 0.00 247
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: January 31, 2016 View Date: February 10, 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
85520LB95 STARBIRD FDG. CORP 0.5 09 Feb 2016
10,000,000.000  Local 99.988889 9,998,888.89 99.988889 9,998,888.89 0.00 0.99
Base 99.988889 9,998,888.89 99.988889 9,998,888.89 0.00 0.99
86958DES7 SVENSKA HANDLSBNKN A 0.255 02 Feb 2016
20,000,000.000 Local 100.000000 19,999,999.99 100.000000 19,999,999.99 0.00 1.97
Base 100.000000 19,999,999.99 100.000000 19,999,999.99 0.00 1.97
9113A2D52 UNITED PARCEL SERVIC 0.44 05 Apr 2016
29,975,000.000 Local 99.921778 29,951,552.89 99.921778 29,951,552.89 0.00 2.96
Base 99.921778 29,951,552.89 99.921778 29,951,552.89 0.00 2.96
91411SBJ8 RGTS OF UNIV OF CA 0.37 18 Feb 2016
20,000,000.000 Local 99.982528 19,996,505.56 99.997583 19,999,516.60 3,011.04 1.97
Base 99.982528 19,996,505.56 99.997583 19,999,516.60 3,011.04 1.97
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 0.39 04 Feb 2016
5,757,506.320  Local 100.000000 5,757,506.32 100.000000 5,757,506.32 0.00 0.57
Base 100.000000 5,757,506.32 100.000000 5,757,506.32 0.00 0.57
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.39 11 Feb 2016
7,509,524.190 Local 100.000000 7,509,524.19 100.000000 7,509,524.19 0.00 0.74
Base 100.000000 7,509,524.19 100.000000 7,509,524.19 0.00 0.74
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 0.55
Base 100.000000 5,566,717.24 100.000000 5,566,717.24 0.00 0.55
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 0.30
Base 100.000000 2,997,560.97 100.000000 2,997,560.97 0.00 0.30
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 0.25
Base 100.000000 2,514,193.86 100.000000 2,514,193.86 0.00 0.25
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: January 31, 2016 View Date: February 10, 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 0.31 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 0.56
Base 100.000000 5,641,012.18 100.000000 5,641,012.18 0.00 0.56
92646KBP6 VICTORY RECEIVABLES 0.45 23 Feb 2016
8,000,000.000 Local 99.972500 7,997,800.00 99.972500 7,997,800.00 0.00 0.79
Base 99.972500 7,997,800.00 99.972500 7,997,800.00 0.00 0.79
92646KBR2 VICTORY RECEIVABLES 0.45 25 Feb 2016
25,000,000.000 Local 99.970000 24,992,500.00 99.970000 24,992,500.00 0.00 247
Base 99.970000 24,992,500.00 99.970000 24,992,500.00 0.00 247
93114ECV7 WAL-MART STORES INC 0.41 29 Mar 2016
25,000,000.000 Local 99.935083 24,983,770.83 99.935083 24,983,770.83 0.00 247
Base 99.935083 24,983,770.83 99.935083 24,983,770.83 0.00 247
94988EGD4 WELLS FARGO BANK NA BBA LIBOR USD 1 MONTH 0.566 03 May 2016
20,000,000.000 Local 100.000000 20,000,000.00 100.000000 20,000,000.00 0.00 1.97
Base 100.000000 20,000,000.00 100.000000 20,000,000.00 0.00 1.97
979QHT009 WELLS FARGO REPO 0.34 04 Feb 2016
150,000,000.000 Local 100.000000 150,000,000.00 100.000000 150,000,000.00 0.00 14.80
Base 100.000000 150,000,000.00 100.000000 150,000,000.00 0.00 14.80
979QRC005 BANK OF AMERICA REPO 0.28 01 Feb 2016
34,266,251.800  Local 100.000000 34,266,251.80 100.000000 34,266,251.80 0.00 3.38
Base 100.000000 34,266,251.80 100.000000 34,266,251.80 0.00 3.38
979RFJ001 ALLIANCE BANK OF ARIZONA MONEY 0.24 01 Feb 2016
20,381,488.190 Local 100.000000 20,381,488.19 100.000000 20,381,488.19 0.00 2.01
Base 100.000000 20,381,488.19 100.000000 20,381,488.19 0.00 2.01
US DOLLAR Total
934,558,415.980 Local 934,281,964.07 934,280,375.81 -1,588.26 92.18
Base 934,281,964.07 934,280,375.81 -1,588.26 92.18
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: January 31, 2016 View Date: February 10, 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 EQUIVALENT Total
934,558,415.980 Base 934,281,964.07 934,280,375.81 -1,588.26 92.18
FIXED INCOME
US DOLLAR Exchange Rate: 1.000000
14313VAA2 CARMAX AUTO OWNER TRUST CARMX 2015 3 A1 0.4 15 Aug 2016
1,536,099.180 Local 100.000000 1,536,099.18 100.000010 1,536,099.33 0.15 0.15
Original Face: 10,000,000.000 Base 100.000000 1,536,099.18 100.000010 1,536,099.33 0.15 0.15
14313XAA8 CARMAX AUTO OWNER TRUST CARMX 2015 4 A1 0.42 17 Oct 2016
2,491,476.840 Local 100.000000 2,491,476.84 99.945700 2,490,123.97 -1,352.87 0.25
Original Face: 5,000,000.000 Base 100.000000 2,491,476.84 99.945700 2,490,123.97 -1,352.87 0.25
14313YAAB CARMAX AUTO OWNER TRUST CARMX 2016 1 A1 0.8 15 Feb 2017
14,000,000.000  Local 100.000000 14,000,000.00 100.000000 14,000,000.00 0.00 1.38
Original Face: 14,000,000.000 Base 100.000000 14,000,000.00 100.000000 14,000,000.00 0.00 1.38
29372EBK3 ENTERPRISE FLEET FINANCING LLC EFF 2015 2 A1 144A 0.48 20 Jul 2016
5,584,321.420 Local 100.000000 5,584,321.42 99.990930 5,583,814.92 -506.50 0.55
Original Face: 18,000,000.000 Base 100.000000 5,584,321.42 99.990930 5,583,814.92 -506.50 0.55
313384SP5 FED HOME LN DISCOUNT NT DISCOUNT NOT 02/16 0.00000 0.01 02 Feb 2016
20,000,000.000 Local 99.999222 19,999,844.44 99.999300 19,999,860.00 15.56 1.97
Base 99.999222 19,999,844.44 99.999300 19,999,860.00 15.56 1.97
3133EDAT77 FEDERAL FARM CREDIT BANK BONDS 06/16 VAR 0.52 20 Jun 2016
15,550,000.000 Local 100.036833 15,555,727.59 99.992800 15,548,880.40 -6,847.19 1.53
Base 100.036833 15,555,727.59 99.992800 15,548,880.40 -6,847.19 1.53
34531PAA9 FORD CREDIT AUTO OWNER TRUST FORDO 2016 A A1 0.68 15 Feb 2017
12,000,000.000 Local 100.000000 12,000,000.00 100.000000 12,000,000.00 0.00 1.18
Original Face: 12,000,000.000 Base 100.000000 12,000,000.00 100.000000 12,000,000.00 0.00 1.18
58772PAA6 MERCEDES BENZ AUTO RECEIVABLES MBART 2015 1 A1 0.39 15 Aug 2016
2,104,240.540 Local 100.000000 2,104,240.54 99.987650 2,103,980.67 -259.87 0.21
Original Face: 17,000,000.000 Base 100.000000 2,104,240.54 99.987650 2,103,980.67 -259.87 0.21
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Hol dll‘lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: January 31, 2016 View Date: February 10, 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
90290XAA5 USAA AUTO OWNER TRUST USAOT 2015 1 A1 0.38 15 Aug 2016
2,366,767.810  Local 100.000000 2,366,767.81 100.000020 2,366,768.28 0.47 0.23
Original Face: 11,500,000.000 Base 100.000000 2,366,767.81 100.000020 2,366,768.28 0.47 0.23
US DOLLAR Total
75,632,905.790  Local 75,638,477.82 75,629,527.57 -8,950.25 7.46
Original Face: 87,500,000.000 Base 75,638,477.82 75,629,527.57 -8,950.25 7.46
FIXED INCOME Total
75,632,905.790 Base 75,638,477.82 75,629,527.57 -8,950.25 7.46

Original Face: 87,500,000.000

& Issue has redenominated but Local is not converted
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Holdings

ST OF AZ POOL 5 LGIP

STATE OF ARIZONA
FUND:  ATZF STATE STREET.

As of: January 31, 2016 View Date: February 10, 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

1,006,323,989.50 100.00

1,006,605,407.890 Base
Original Face: 87,500,000.000

1,006,334,528.01
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Holdings
Currency Summary

Asof:  January 31, 2016

ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

View Date:

FUND:  ATZF
February 10, 2016

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
-3,585,913.880  Local -3,585,913.88 -3,585,913.88 0.35 0.00 0.00
Base -3,585,913.88 -3,585,913.88 0.35 0.00 0.00 0.00
CASH EQUIVALENT
934,558,415.980 Local 934,281,964.07 934,280,375.81 92.18 -1,588.26 -1,588.26
Base 934,281,964.07 934,280,375.81 92.18 -1,588.26 0.00 -1,588.26
FIXED INCOME
75,632,905.790 Local 75,638,477.82 75,629,527.57 7.46 -8,950.25 -8,950.25
Original Face: 87,500,000.000 Base 75,638,477.82 75,629,527.57 7.46 -8,950.25 0.00 -8,950.25
US DOLLAR Total
1,006,605,407.890  Local 1,006,334,528.01 1,006,323,989.50 100.00 -10,538.51 -10,538.51
Original Face: 87,500,000.000 Base 1,006,334,528.01 1,006,323,989.50 100.00 -10,538.51 0.00 -10,538.51
FUND Total
1,006,605,407.890 Base 1,006,334,528.01 1,006,323,989.50 100.00 -10,538.51 0.00 -10,538.51

Original Face:

87,500,000.000
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Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET
Asof:  January 31, 2016 View Date: February 10, 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
-3,585,913.880 -3,585,913.88 -3,585,913.88 0.35 0.00 0.00 0.00
CASH Total
-3,585,913.880 -3,585,913.88 -3,585,913.88 0.35 0.00 0.00 0.00
Page 10 Books Closed

Prepared by State Street




Holdings

STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET
Asof:  January 31, 2016 View Date: February 10, 2016

ST OF AZ POOL 5 LGIP

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
934,558,415.980 934,281,964.07 934,280,375.81 92.18 -1,588.26 0.00 -1,588.26
CASH EQUIVALENT Total
934,558,415.980 934,281,964.07 934,280,375.81 92.18 -1,588.26 0.00 -1,588.26
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ST OF AZ POOL 5 LGIP

Holdings
STATE OF ARIZONA
Asset Summary NS STATE STREET
Asof:  January 31, 2016 View Date: February 10, 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
75,632,905.790 75,638,477.82 75,629,527.57 7.46 -8,950.25 0.00 -8,950.25
FIXED INCOME Total
75,632,905.790 75,638,477.82 75,629,527.57 7.46 -8,950.25 0.00 -8,950.25
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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
1,006,605,407.890 1,006,334,528.01 1,006,323,989.50 100.00 -10,538.51 0.00 -10,538.51
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Holdmgs ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
A By FUND:  ATZE STATE STREET
Asof:  January 31, 2016 View Date: February 10, 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
-3,585,913.880 -3,5685,913.88 -3,585,913.88 0.35 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
934,558,415.980 934,281,964.07 934,280,375.81 92.18 -1,588.26 0.00 -1,588.26
3,727.64 GN 0.00 GN 3,727.64 GN
-5,315.90 LS 0.00 LS -5,315.90 LS
FIXED INCOME
75,632,905.790 75,638,477.82 75,629,527.57 7.46 -8,950.25 0.00 -8,950.25
16.18 GN 0.00 GN 16.18 GN
-8,966.43 LS 0.00 LS -8,966.43 LS
Original Face: 87,500,000.000
FUND Total
0.000 1,006,605,407.890 1,006,334,528.01 1,006,323,989.50 100.00 -10,538.51 0.00 -10,538.51
3,743.82 GN 0.00 GN 3,743.82 GN
-14,282.33 LS 0.00 LS -14,282.33 LS
Original Face: 87,500,000.000
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