
STATE OF ARIZONA

February 29, 2016

ATZF

ST OF AZ POOL 5 LGIP

March 10, 2016As 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 EQUIVALENT
1.000000Exchange Rate:US DOLLAR

28 Mar 20160.400282CCU4 ABBOT LABORATORIES

99.970000Local30,000,000.000 29,991,000.00 29,991,000.0099.970000 0.00 3.05
99.970000Base 29,991,000.00 29,991,000.0099.970000 0.00 3.05

18 Apr 20160.4900282CDJ8 ABBOT LABORATORIES

99.934667Local10,000,000.000 9,993,466.67 9,993,466.6799.934667 0.00 1.02
99.934667Base 9,993,466.67 9,993,466.6799.934667 0.00 1.02

04 Apr 20160.4103785DD45 APPLE INC

99.963736Local20,000,000.000 19,992,255.56 19,992,747.2099.961278 491.64 2.03
99.963736Base 19,992,255.56 19,992,747.2099.961278 491.64 2.03

04 Apr 20160.4503785DD45 APPLE INC

99.963736Local20,000,000.000 19,991,500.00 19,992,747.2099.957500 1,247.20 2.03
99.963736Base 19,991,500.00 19,992,747.2099.957500 1,247.20 2.03

17 Mar 20160.4307010JCH2 BASIN ELEC PWR COOP

99.980889Local10,000,000.000 9,998,088.89 9,998,088.8999.980889 0.00 1.02
99.980889Base 9,998,088.89 9,998,088.8999.980889 0.00 1.02

18 Mar 20160.429807010JCJ8 BASIN ELEC PWR COOP

99.979704Local10,000,000.000 9,997,970.39 9,997,970.3999.979704 0.00 1.02
99.979704Base 9,997,970.39 9,997,970.3999.979704 0.00 1.02

24 May 20160.6215060XEQ1 CEDAR SPRING CPTL CO

99.855333Local10,000,000.000 9,985,533.33 9,985,533.3399.855333 0.00 1.01
99.855333Base 9,985,533.33 9,985,533.3399.855333 0.00 1.01

30 Mar 20160.3916677JCW4 CHEVRON CORP

99.969167Local10,000,000.000 9,996,858.33 9,996,916.7099.968583 58.37 1.02
99.969167Base 9,996,858.33 9,996,916.7099.968583 58.37 1.02

04 Apr 20160.4216677JD45 CHEVRON CORP

99.960333Local20,000,000.000 19,992,066.67 19,992,066.6799.960333 0.00 2.03
99.960333Base 19,992,066.67 19,992,066.6799.960333 0.00 2.03
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STATE OF ARIZONA

February 29, 2016
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ST OF AZ POOL 5 LGIP

March 10, 2016As of: View Date:

FUND:
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% Curr

Base Currency: USD - US DOLLAR
Maturity Date

08 Jun 20160.5519121AF89 COCA-COLA COMPANY

99.875833Local20,000,000.000 19,969,750.00 19,975,166.6099.848750 5,416.60 2.03
99.875833Base 19,969,750.00 19,975,166.6099.848750 5,416.60 2.03

04 Apr 20160.462063C0D41 CONCORD MIN CPTL CO

99.956556Local10,000,000.000 9,995,655.56 9,995,655.5699.956556 0.00 1.02
99.956556Base 9,995,655.56 9,995,655.5699.956556 0.00 1.02

25 Sep 20171.003121684BP65 COOPERATIEVE CENTRALE

99.750000Local2,500,000.000 2,500,000.00 2,493,750.00100.000000 -6,250.00 0.25
99.750000Base 2,500,000.00 2,493,750.00100.000000 -6,250.00 0.25

30 Mar 20160.4230229ACW7 EXXON MOBIL CORP

99.966167Local25,000,000.000 24,991,541.67 24,991,541.6799.966167 0.00 2.54
99.966167Base 24,991,541.67 24,991,541.6799.966167 0.00 2.54

15 Apr 20160.430229ADF3 EXXON MOBIL CORP

99.950000Local10,000,000.000 9,995,000.00 9,995,000.0099.950000 0.00 1.02
99.950000Base 9,995,000.00 9,995,000.0099.950000 0.00 1.02

30 Mar 20160.4236960LCW3 GENERAL ELECTRIC CO

99.966167Local30,000,000.000 29,989,850.00 29,989,850.0099.966167 0.00 3.05
99.966167Base 29,989,850.00 29,989,850.0099.966167 0.00 3.05

23 Mar 20160.538346LCP9 GOTHAM FDG CORP

99.969444Local25,000,000.000 24,992,361.11 24,992,361.1199.969444 0.00 2.54
99.969444Base 24,992,361.11 24,992,361.1199.969444 0.00 2.54

06 Apr 20160.4638346LD60 GOTHAM FDG CORP

99.954000Local10,000,000.000 9,995,400.00 9,995,400.0099.954000 0.00 1.02
99.954000Base 9,995,400.00 9,995,400.0099.954000 0.00 1.02

07 Mar 20160.5845779PC71 INSTITUTIONAL SECURED

99.990333Local20,000,000.000 19,998,066.67 19,998,066.6799.990333 0.00 2.03
99.990333Base 19,998,066.67 19,998,066.6799.990333 0.00 2.03

04 Mar 20160.4345856WC49 INTERCONTINENTAL EXCHANGE

99.996417Local20,000,000.000 19,999,283.33 19,999,283.3399.996417 0.00 2.03
99.996417Base 19,999,283.33 19,999,283.3399.996417 0.00 2.03
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23 Mar 20160.4145920FCP1 INTL BUS MACH CORP

99.974944Local6,200,000.000 6,198,446.55 6,198,446.5599.974944 0.00 0.63
99.974944Base 6,198,446.55 6,198,446.5599.974944 0.00 0.63

23 Mar 20160.4545920FCP1 INTL BUS MACH CORP

99.972500Local25,000,000.000 24,993,125.00 24,993,125.0099.972500 0.00 2.54
99.972500Base 24,993,125.00 24,993,125.0099.972500 0.00 2.54

07 Mar 20160.3347816FC74 JOHNSON & JOHNSON

99.994500Local11,200,000.000 11,199,384.00 11,199,384.0099.994500 0.00 1.14
99.994500Base 11,199,384.00 11,199,384.0099.994500 0.00 1.14

12 May 20160.4464105GEC4 NESTLE CAP CORP

99.912000Local30,000,000.000 29,973,600.00 29,973,600.0099.912000 0.00 3.05
99.912000Base 29,973,600.00 29,973,600.0099.912000 0.00 3.05

07 Mar 20160.3566844CC77 NORTHWESTERN UNIVERS

99.994167Local20,000,000.000 19,998,833.33 19,998,833.3399.994167 0.00 2.03
99.994167Base 19,998,833.33 19,998,833.3399.994167 0.00 2.03

29 Mar 20160.3866844CCV4 NORTHWESTERN UNIVERS

99.970444Local15,000,000.000 14,995,566.67 14,995,566.6799.970444 0.00 1.52
99.970444Base 14,995,566.67 14,995,566.6799.970444 0.00 1.52

23 Mar 20160.4371708ECP8 PFIZER INC

99.973722Local25,000,000.000 24,993,430.56 24,993,430.5699.973722 0.00 2.54
99.973722Base 24,993,430.56 24,993,430.5699.973722 0.00 2.54

02 Mar 20160.5272018TC29 PIEDMONT NATURAL GAS COMPANY,

99.998556Local18,000,000.000 17,999,740.00 17,999,740.0099.998556 0.00 1.83
99.998556Base 17,999,740.00 17,999,740.0099.998556 0.00 1.83

23 Mar 20160.3574005HCP5 PRAXAIR INC

99.978611Local10,000,000.000 9,997,861.11 9,997,861.1199.978611 0.00 1.02
99.978611Base 9,997,861.11 9,997,861.1199.978611 0.00 1.02

30 Mar 20160.3774005HCW0 PRAXAIR INC

99.970194Local10,000,000.000 9,997,019.44 9,997,019.4499.970194 0.00 1.02
99.970194Base 9,997,019.44 9,997,019.4499.970194 0.00 1.02
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09 May 20160.4789233GE93 TOYOTA MOTOR CREDIT

99.909917Local20,000,000.000 19,981,983.33 19,981,983.3399.909917 0.00 2.03
99.909917Base 19,981,983.33 19,981,983.3399.909917 0.00 2.03

18 Nov 20160.8189233GLJ3 TOYOTA MOTOR CREDIT

99.364417Local10,000,000.000 9,941,050.00 9,936,441.7099.410500 -4,608.30 1.01
99.364417Base 9,941,050.00 9,936,441.7099.410500 -4,608.30 1.01

05 Apr 20160.449113A2D52 UNITED PARCEL SERVIC

99.957222Local29,975,000.000 29,962,177.36 29,962,177.3699.957222 0.00 3.04
99.957222Base 29,962,177.36 29,962,177.3699.957222 0.00 3.04

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 0.30
100.000000Base 2,997,560.97 2,997,560.97100.000000 0.00 0.30

10 Mar 20160.48923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local5,000,000.000 5,000,000.00 5,000,000.00100.000000 0.00 0.51
100.000000Base 5,000,000.00 5,000,000.00100.000000 0.00 0.51

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 0.26
100.000000Base 2,514,193.86 2,514,193.86100.000000 0.00 0.26

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 0.24
100.000000Base 2,354,003.96 2,354,003.96100.000000 0.00 0.24

12 May 20160.48923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local5,000,000.000 5,000,000.00 5,000,000.00100.000000 0.00 0.51
100.000000Base 5,000,000.00 5,000,000.00100.000000 0.00 0.51

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 0.57
100.000000Base 5,641,012.18 5,641,012.18100.000000 0.00 0.57

04 Aug 20160.48923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local1,322,947.780 1,322,947.78 1,322,947.78100.000000 0.00 0.13
100.000000Base 1,322,947.78 1,322,947.78100.000000 0.00 0.13
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04 Aug 20160.66923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local1,482,814.210 1,482,814.21 1,482,814.21100.000000 0.00 0.15
100.000000Base 1,482,814.21 1,482,814.21100.000000 0.00 0.15

11 Aug 20160.48923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local3,097,399.500 3,097,399.50 3,097,399.50100.000000 0.00 0.31
100.000000Base 3,097,399.50 3,097,399.50100.000000 0.00 0.31

02 Feb 20170.66923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local4,276,412.150 4,276,412.15 4,276,412.15100.000000 0.00 0.43
100.000000Base 4,276,412.15 4,276,412.15100.000000 0.00 0.43

29 Mar 20160.4193114ECV7 WAL-MART STORES INC

99.968111Local25,000,000.000 24,992,027.78 24,992,027.7899.968111 0.00 2.54
99.968111Base 24,992,027.78 24,992,027.7899.968111 0.00 2.54

03 May 20160.57294988EGD4 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 2.03
100.000000Base 20,000,000.00 20,000,000.00100.000000 0.00 2.03

16 May 20160.6296327REG5 WHEELS INC

99.869111Local20,000,000.000 19,973,822.22 19,973,822.2299.869111 0.00 2.03
99.869111Base 19,973,822.22 19,973,822.2299.869111 0.00 2.03

03 Mar 20160.33979QHT009 WELLS FARGO REPO

100.000000Local150,000,000.000 150,000,000.00 150,000,000.00100.000000 0.00 15.24
100.000000Base 150,000,000.00 150,000,000.00100.000000 0.00 15.24

01 Mar 20160.28979QRC005 BANK OF AMERICA REPO

100.000000Local99,398,173.240 99,398,173.24 99,398,173.24100.000000 0.00 10.10
100.000000Base 99,398,173.24 99,398,173.24100.000000 0.00 10.10

01 Mar 20160.24979RFJ001 ALLIANCE BANK OF ARIZONA MONEY

100.000000Local20,385,230.360 20,385,230.36 20,385,230.36100.000000 0.00 2.07
100.000000Base 20,385,230.36 20,385,230.36100.000000 0.00 2.07

US DOLLAR  Total
911,344,748.210 Local 911,033,463.74 911,029,819.25 -3,644.49 92.58

Base 911,033,463.74 911,029,819.25 -3,644.49 92.58
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STATE OF ARIZONA

February 29, 2016

ATZF

ST OF AZ POOL 5 LGIP

March 10, 2016As 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

Base911,344,748.210 911,033,463.74 911,029,819.25 -3,644.49 92.58

CASH EQUIVALENT Total

FIXED INCOME
1.000000Exchange Rate:US DOLLAR

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

99.962850Local1,711,847.740 1,711,847.74 1,711,211.79100.000000 -635.95 0.17
99.962850Base5,000,000.000Original Face: 1,711,847.74 1,711,211.79100.000000 -635.95 0.17

15 Feb 20170.6714313YAA6 CARMAX AUTO OWNER TRUST CARMX 2016 1 A1

99.944440Local11,726,173.190 11,726,173.19 11,719,658.13100.000000 -6,515.06 1.19
99.944440Base14,000,000.000Original Face: 11,726,173.19 11,719,658.13100.000000 -6,515.06 1.19

20 Jul 20160.4829372EBK3 ENTERPRISE FLEET FINANCING LLC EFF 2015 2 A1 144A

99.993410Local3,718,579.250 3,718,579.25 3,718,334.20100.000000 -245.05 0.38
99.993410Base18,000,000.000Original Face: 3,718,579.25 3,718,334.20100.000000 -245.05 0.38

02 Feb 20160.01313384SP5 FED HOME LN DISCOUNT NT DISCOUNT NOT 02/16 0.00000

0.000000Local0.000 -0.16 0.000.000000 0.16 0.00
0.000000Base -0.16 0.000.000000 0.16 0.00

20 Jun 20160.523133EDA77 FEDERAL FARM CREDIT BANK BONDS 06/16 VAR

99.996800Local15,550,000.000 15,554,541.16 15,549,502.40100.029204 -5,038.76 1.58
99.996800Base 15,554,541.16 15,549,502.40100.029204 -5,038.76 1.58

15 Feb 20170.6834531PAA9 FORD CREDIT AUTO OWNER TRUST FORDO 2016 A A1

99.975600Local9,632,802.700 9,632,802.70 9,630,452.30100.000000 -2,350.40 0.98
99.975600Base12,000,000.000Original Face: 9,632,802.70 9,630,452.30100.000000 -2,350.40 0.98

21 Feb 20170.6736250UAA2 GM FINANCIAL AUTOMOBILE LEASIN GMALT 2016 1 A1

100.000000Local12,000,000.000 12,000,000.00 12,000,000.00100.000000 0.00 1.22
100.000000Base12,000,000.000Original Face: 12,000,000.00 12,000,000.00100.000000 0.00 1.22

21 Feb 20170.6243814NAA3 HONDA AUTO RECEIVABLES OWNER T HAROT 2016 1 A1

99.975110Local17,500,000.000 17,500,000.00 17,495,644.25100.000000 -4,355.75 1.78
99.975110Base17,500,000.000Original Face: 17,500,000.00 17,495,644.25100.000000 -4,355.75 1.78
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FUND:
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% Curr

Base Currency: USD - US DOLLAR
Maturity Date

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

99.989710Local159,901.180 159,901.18 159,884.73100.000000 -16.45 0.02
99.989710Base17,000,000.000Original Face: 159,901.18 159,884.73100.000000 -16.45 0.02

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

100.000010Local1,054,626.080 1,054,626.08 1,054,626.19100.000000 0.11 0.11
100.000010Base11,500,000.000Original Face: 1,054,626.08 1,054,626.19100.000000 0.11 0.11

US DOLLAR  Total
73,053,930.140 Local 73,058,471.14 73,039,313.99 -19,157.15 7.42

Base107,000,000.000Original Face: 73,058,471.14 73,039,313.99 -19,157.15 7.42

Base73,053,930.140 73,058,471.14 73,039,313.99 -19,157.15 7.42

FIXED INCOME Total

107,000,000.000Original 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

February 29, 2016

ATZF

ST OF AZ POOL 5 LGIP

March 10, 2016As 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

984,091,934.88Base984,398,678.350
FUND Total

984,069,133.24 -22,801.64 100.00
Original Face: 107,000,000.000
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Currency Summary

Holdings

View Date: March 10, 2016

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

As of: February 29, 2016

Base Currency:USD - US DOLLAR

ST OF AZ POOL 5 LGIP

ATZF
STATE OF ARIZONA

FUND:

US DOLLAR 1.000000Exchange Rate:

911,344,748.210 911,029,819.25 -3,644.49-3,644.49Local 911,033,463.74 92.58

CASH EQUIVALENT

-3,644.49911,029,819.25 -3,644.490.00911,033,463.74Base 92.58

73,053,930.140 73,039,313.99 -19,157.15-19,157.15Local 73,058,471.14 7.42

FIXED INCOME

107,000,000.000 -19,157.1573,039,313.99 -19,157.150.0073,058,471.14BaseOriginal Face: 7.42

US DOLLAR  Total
984,398,678.350 984,091,934.88 984,069,133.24 -22,801.64-22,801.64Local 100.00

0.00-22,801.64107,000,000.000 984,091,934.88 984,069,133.24 -22,801.64BaseOriginal Face: 100.00

0.00-22,801.64984,398,678.350 984,091,934.88 984,069,133.24 -22,801.64

FUND Total
Base 100.00

107,000,000.000Original Face:
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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

February 29, 2016 March 10, 2016

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH EQUIVALENT

911,344,748.210 911,033,463.74 911,029,819.25 92.58 -3,644.49 0.00 -3,644.49
US DOLLAR

CASH EQUIVALENT Total
911,344,748.210 911,033,463.74 911,029,819.25 -3,644.4992.58 -3,644.490.00
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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

February 29, 2016 March 10, 2016

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FIXED INCOME

73,053,930.140 73,058,471.14 73,039,313.99 7.42 -19,157.15 0.00 -19,157.15
US DOLLAR

FIXED INCOME Total
73,053,930.140 73,058,471.14 73,039,313.99 -19,157.157.42 -19,157.150.00
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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

February 29, 2016 March 10, 2016

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FUND Total
984,398,678.350 984,091,934.88 984,069,133.24 100.00 -22,801.64 0.00 -22,801.64
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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

February 29, 2016 March 10, 2016

Fund Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH EQUIVALENT
911,344,748.210 911,033,463.74 911,029,819.25 92.58 -3,644.49 0.00 -3,644.49

7,213.81
-10,858.30

0.00
0.00

7,213.81
-10,858.30

GN GN GN
LS LS LS

FIXED INCOME
73,053,930.140 73,058,471.14 73,039,313.99 7.42 -19,157.15 0.00 -19,157.15

0.27
-19,157.42

0.00
0.00

0.27
-19,157.42

GN GN GN
LS LS LS

Original Face: 107,000,000.000

FUND Total
984,398,678.350 984,091,934.88 984,069,133.24 100.00 -22,801.64 0.00 -22,801.640.000

0.00-30,015.72 LS
GN7,214.08 0.00 7,214.08

-30,015.72
GN GN
LS LS

107,000,000.000Original Face:
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