Hol dll‘lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: April 30, 2016 View Date: May 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
-708.380 Local 1.000000 -708.38 1.000000 -708.38 0.00 0.00
Base 1.000000 -708.38 1.000000 -708.38 0.00 0.00
US DOLLAR Total
-708.380  Local -708.38 -708.38 0.00 0.00
Base -708.38 -708.38 0.00 0.00
CASH Total
-708.380 Base -708.38 -708.38 0.00 0.00
CASH EQUIVALENT
US DOLLAR Exchange Rate: 1.000000
00282CEQ1 ABBOT LABORATORIES 0.64 24 May 2016
25,000,000.000 Local 99.959111 24,989,777.78 99.959111 24,989,777.78 0.00 1.94
Base 99.959111 24,989,777.78 99.959111 24,989,777.78 0.00 1.94
00915SFA5 AIR PRODUCTS & CHEMI 0.45 10 Jun 2016
20,000,000.000 Local 99.950000 19,990,000.00 99.950000 19,990,000.00 0.00 1.55
Base 99.950000 19,990,000.00 99.950000 19,990,000.00 0.00 1.55
0347M2F27 ANGLESEA FDG PLC & ANG 0.53 02 Jun 2016
10,000,000.000 Local 99.952889 9,995,288.89 99.952889 9,995,288.89 0.00 0.77
Base 99.952889 9,995,288.89 99.952889 9,995,288.89 0.00 0.77
03785DGB6 APPLE INC 0.43 11 Jul 2016
20,000,000.000 Local 99.915194 19,983,038.89 99.915194 19,983,038.89 0.00 1.55
Base 99.915194 19,983,038.89 99.915194 19,983,038.89 0.00 1.55
03948GERO ARCHER DANIELS MIDLA 0.41 25 May 2016
15,000,000.000 Local 99.972667 14,995,900.00 99.972667 14,995,900.00 0.00 1.16
Base 99.972667 14,995,900.00 99.972667 14,995,900.00 0.00 1.16
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Page 1 # 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: April 30, 2016 View Date: May 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
07010JE49 BASIN ELEC PWR COOP 0.47 04 May 2016
7,500,000.000 Local 99.996083 7,499,706.25 99.996083 7,499,706.25 0.00 0.58
Base 99.996083 7,499,706.25 99.996083 7,499,706.25 0.00 0.58
07644AFF6 BEDFORD ROW FDG CORP 0.6 15 Jun 2016
25,000,000.000 Local 99.925000 24,981,250.00 99.925000 24,981,250.00 0.00 1.94
Base 99.925000 24,981,250.00 99.925000 24,981,250.00 0.00 1.94
14912DF20 CATERPLR FIN SRV CO. 0.42 02 Jun 2016
15,000,000.000 Local 99.962667 14,994,400.00 99.962667 14,994,400.00 0.00 1.16
Base 99.962667 14,994,400.00 99.962667 14,994,400.00 0.00 1.16
15060XEQ1 CEDAR SPRING CPTL CO 0.62 24 May 2016
10,000,000.000 Local 99.960389 9,996,038.89 99.960389 9,996,038.89 0.00 0.77
Base 99.960389 9,996,038.89 99.960389 9,996,038.89 0.00 0.77
16677JEJ1 CHEVRON CORP 0.35 18 May 2016
15,000,000.000 Local 99.983472 14,997,520.83 99.983472 14,997,520.83 0.00 1.16
Base 99.983472 14,997,520.83 99.983472 14,997,520.83 0.00 1.16
16677JGB6 CHEVRON CORP 0.51 11 Jul 2016
15,000,000.000 Local 99.899417 14,984,912.50 99.899417 14,984,912.50 0.00 1.16
Base 99.899417 14,984,912.50 99.899417 14,984,912.50 0.00 1.16
19121AEB3 COCA-COLA COMPANY 0.29 11 May 2016
15,000,000.000 Local 99.991944 14,998,791.67 99.991944 14,998,791.67 0.00 1.16
Base 99.991944 14,998,791.67 99.991944 14,998,791.67 0.00 1.16
19121AF89 COCA-COLA COMPANY 0.55 08 Jun 2016
20,000,000.000 Local 99.941944 19,988,388.89 99.941944 19,988,388.89 0.00 1.55
Base 99.941944 19,988,388.89 99.941944 19,988,388.89 0.00 1.55
19416EE29 COLGATE PALMOLIVE CO 0.31 02 May 2016
20,000,000.000 Local 99.999139 19,999,827.78 99.999139 19,999,827.78 0.00 1.55
Base 99.999139 19,999,827.78 99.999139 19,999,827.78 0.00 1.55
2063C0OE32 CONCORD MIN CPTL CO 0.46 03 May 2016
20,000,000.000 Local 99.997444 19,999,488.89 99.997444 19,999,488.89 0.00 1.55
Base 99.997444 19,999,488.89 99.997444 19,999,488.89 0.00 1.55
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: April 30, 2016 View Date: May 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
21684BP65 COOPERATIEVE CENTRALE 1.0301 25 Sep 2017
2,500,000.000 Local 100.000000 2,500,000.00 100.000000 2,500,000.00 0.00 0.19
Base 100.000000 2,500,000.00 100.000000 2,500,000.00 0.00 0.19
30229AE39 EXXON MOBIL CORP 0.34 03 May 2016
25,000,000.000 Local 99.998111 24,999,527.78 99.998111 24,999,527.78 0.00 1.94
Base 99.998111 24,999,527.78 99.998111 24,999,527.78 0.00 1.94
30229AEX3 EXXON MOBIL CORP 0.36 31 May 2016
15,000,000.000 Local 99.970000 14,995,500.00 99.970000 14,995,500.00 0.00 1.16
Base 99.970000 14,995,500.00 99.970000 14,995,500.00 0.00 1.16
36960LFU4 GENERAL ELECTRIC CO 0.44 28 Jun 2016
40,000,000.000 Local 99.929111 39,971,644 .45 99.929111 39,971,644.45 0.00 3.10
Base 99.929111 39,971,644 .45 99.929111 39,971,644.45 0.00 3.10
38346LEH5 GOTHAM FDG CORP 0.45 17 May 2016
10,000,000.000 Local 99.980000 9,998,000.00 99.980000 9,998,000.00 0.00 0.77
Base 99.980000 9,998,000.00 99.980000 9,998,000.00 0.00 0.77
38346LF19 GOTHAM FDG CORP 0.45 01 Jun 2016
10,000,000.000  Local 99.961250 9,996,125.00 99.961250 9,996,125.00 0.00 0.77
Base 99.961250 9,996,125.00 99.961250 9,996,125.00 0.00 0.77
45779PED6 INSTITUTIONAL SECURED 0.48 13 May 2016
20,000,000.000 Local 99.984000 19,996,800.00 99.984000 19,996,800.00 0.00 1.55
Base 99.984000 19,996,800.00 99.984000 19,996,800.00 0.00 1.55
45826CET3 INTEL CORPORATION 0.33 27 May 2016
20,000,000.000 Local 99.976167 19,995,233.33 99.976167 19,994,500.00 -733.33 1.55
Base 99.976167 19,995,233.33 99.976167 19,994,500.00 -733.33 1.55
45856WF61 INTERCONTINENTAL EXCHANGE 0.5 06 Jun 2016
20,000,000.000 Local 99.950000 19,990,000.00 99.950000 19,987,222.22 -2,777.78 1.55
Base 99.950000 19,990,000.00 99.950000 19,987,222.22 -2,777.78 1.55
56274LF17 MANHATTAN ASSET FDG. 0.5 01 Jun 2016
20,000,000.000 Local 99.956944 19,991,388.89 99.956944 19,983,888.89 -7,500.00 1.55
Base 99.956944 19,991,388.89 99.956944 19,983,888.89 -7,500.00 1.55
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: April 30, 2016 View Date: May 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
64105GEC4 NESTLE CAP CORP 0.44 12 May 2016
30,000,000.000 Local 99.986556 29,995,966.67 99.986556 29,967,000.00 -28,966.67 2.32
Base 99.986556 29,995,966.67 99.986556 29,967,000.00 -28,966.67 2.32
66844CE67 NORTHWESTERN UNIVERS 0.4 06 May 2016
25,821,000.000 Local 99.994444 25,819,565.50 99.994444 25,812,679.90 -6,885.60 2.00
Base 99.994444 25,819,565.50 99.994444 25,812,679.90 -6,885.60 2.00
66844CET7 NORTHWESTERN UNIVERS 0.43 27 May 2016
10,000,000.000  Local 99.968944 9,996,894.44 99.968944 9,996,536.11 -358.33 0.77
Base 99.968944 9,996,894.44 99.968944 9,996,536.11 -358.33 0.77
71344TFA5 PEPSICO INC 0.37 10 Jun 2016
10,000,000.000 Local 99.958889 9,995,888.89 99.958889 9,995,580.56 -308.33 0.77
Base 99.958889 9,995,888.89 99.958889 9,995,580.56 -308.33 0.77
71708EFM2 PFIZER INC 0.47 21 Jun 2016
25,000,000.000 Local 99.933417 24,983,354.17 99.933417 24,970,625.00 -12,729.17 1.93
Base 99.933417 24,983,354.17 99.933417 24,970,625.00 -12,729.17 1.93
71708EGRO PFIZER INC 0.44 25 Jul 2016
10,000,000.000  Local 99.896111 9,989,611.11 99.896111 9,989,244.44 -366.67 0.77
Base 99.896111 9,989,611.11 99.896111 9,989,244.44 -366.67 0.77
74005HEG3 PRAXAIR INC 0.38 16 May 2016
25,000,000.000 Local 99.984167 24,996,041.67 99.984167 24,988,125.00 -7,916.67 1.94
Base 99.984167 24,996,041.67 99.984167 24,988,125.00 -7,916.67 1.94
74018KE55 PRECISION CASTPARTS CORP 0.36 05 May 2016
14,000,000.000  Local 99.996000 13,999,440.00 99.996000 13,995,660.00 -3,780.00 1.08
Base 99.996000 13,999,440.00 99.996000 13,995,660.00 -3,780.00 1.08
77119LEB1 ROCHE HOLDING INC 0.35 11 May 2016
20,000,000.000 Local 99.990278 19,998,055.56 99.990278 19,990,277.78 -7,777.78 1.55
Base 99.990278 19,998,055.56 99.990278 19,990,277.78 -7,777.78 1.55
85520LH24 STARBIRD FDG. CORP 0.61 02 Aug 2016
30,000,000.000 Local 99.842417 29,952,725.00 99.842417 29,951,708.33 -1,016.67 2.32
Base 99.842417 29,952,725.00 99.842417 29,951,708.33 -1,016.67 2.32
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: April 30, 2016 View Date: May 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
89233GE93 TOYOTA MOTOR CREDIT 0.47 09 May 2016
20,000,000.000 Local 99.989556 19,997,911.11 99.989556 19,979,111.11 -18,800.00 1.55
Base 99.989556 19,997,911.11 99.989556 19,979,111.11 -18,800.00 1.55
89233GLJ3 TOYOTA MOTOR CREDIT 0.81 18 Nov 2016
10,000,000.000 Local 99.547750 9,954,775.00 99.547750 9,939,700.00 -15,075.00 0.77
Base 99.547750 9,954,775.00 99.547750 9,939,700.00 -15,075.00 0.77
91411SECO RGTS OF UNIV OF CA 0.4 12 May 2016
2,500,000.000 Local 99.987778 2,499,694.44 99.987778 2,499,222.22 -472.22 0.19
Base 99.987778 2,499,694.44 99.987778 2,499,222.22 -472.22 0.19
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.48 12 May 2016
5,000,000.000 Local 100.000000 5,000,000.00 100.000000 5,000,000.00 0.00 0.39
Base 100.000000 5,000,000.00 100.000000 5,000,000.00 0.00 0.39
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 0.44
Base 100.000000 5,641,012.18 100.000000 5,641,012.18 0.00 0.44
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.43 14 Jul 2016
2,357,636.990 Local 100.000000 2,357,636.99 100.000000 2,357,636.99 0.00 0.18
Base 100.000000 2,357,636.99 100.000000 2,357,636.99 0.00 0.18
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.48 04 Aug 2016
1,322,947.780 Local 100.000000 1,322,947.78 100.000000 1,322,947.78 0.00 0.10
Base 100.000000 1,322,947.78 100.000000 1,322,947.78 0.00 0.10
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.66 04 Aug 2016
1,482,814.210 Local 100.000000 1,482,814.21 100.000000 1,482,814.21 0.00 0.11
Base 100.000000 1,482,814.21 100.000000 1,482,814.21 0.00 0.11
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.48 11 Aug 2016
3,097,399.500 Local 100.000000 3,097,399.50 100.000000 3,097,399.50 0.00 0.24
Base 100.000000 3,097,399.50 100.000000 3,097,399.50 0.00 0.24
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.66 02 Feb 2017
4,276,412.150  Local 100.000000 4,276,412.15 100.000000 4,276,412.15 0.00 0.33
Base 100.000000 4,276,412.15 100.000000 4,276,412.15 0.00 0.33
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STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: April 30, 2016 View Date: May 13, 2016
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Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
92646KE57 VICTORY RECEIVABLES 0.44 05 May 2016
15,000,000.000 Local 99.995111 14,999,266.67 99.995111 14,993,583.33 -5,683.34 1.16
Base 99.995111 14,999,266.67 99.995111 14,993,583.33 -5,683.34 1.16
92646KF15 VICTORY RECEIVABLES 0.45 01 Jun 2016
8,804,000.000 Local 99.961250 8,800,588.45 99.961250 8,800,368.35 -220.10 0.68
Base 99.961250 8,800,588.45 99.961250 8,800,368.35 -220.10 0.68
927YHY004 RBC CAPITAL MARKETS REPO 04/16 VAR 0.25 02 May 2016
90,178,931.520  Local 100.000000 90,178,931.52 100.000000 90,178,931.52 0.00 6.99
Base 100.000000 90,178,931.52 100.000000 90,178,931.52 0.00 6.99
930ABD003 FIDELITY INVESTMENTS MONEY 0.4 01 Jul 2016
10,000,000.000 Local 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.77
Base 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.77
94988EGD4 WELLS FARGO BANK NA BBA LIBOR USD 1 MONTH 0.57875 03 May 2016
20,000,000.000 Local 100.000000 20,000,000.00 100.000000 20,000,000.00 0.00 1.55
Base 100.000000 20,000,000.00 100.000000 20,000,000.00 0.00 1.55
96327REG5 WHEELS INC 0.62 16 May 2016
20,000,000.000 Local 99.974167 19,994,833.33 99.974167 19,971,411.11 -23,422.22 1.55
Base 99.974167 19,994,833.33 99.974167 19,971,411.11 -23,422.22 1.55
979QHT009 WELLS FARGO REPO 0.3 02 May 2016
100,000,000.000 Local 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 7.75
Base 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 7.75
979QHT009 WELLS FARGO REPO 0.28 05 May 2016
150,000,000.000  Local 100.000000 150,000,000.00 100.000000 150,000,000.00 0.00 11.62
Base 100.000000 150,000,000.00 100.000000 150,000,000.00 0.00 11.62
979QRC005 BANK OF AMERICA REPO 0.25 02 May 2016
100,000,000.000  Local 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 7.75
Base 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 7.75
979RFJ001 ALLIANCE BANK OF ARIZONA MONEY 0.41 02 May 2016
22,914,922.610 Local 100.000000 22,914,922.61 100.000000 22,914,922.61 0.00 1.78
Base 100.000000 22,914,922.61 100.000000 22,914,922.61 0.00 1.78
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: April 30, 2016 View Date: May 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
US DOLLAR Total
1,227,397,076.940  Local 1,227,075,239.66 1,226,930,449.78 -144,789.88 95.04
Base 1,227,075,239.66 1,226,930,449.78 -144,789.88 95.04
CASH EQUIVALENT Total
1,227,397,076.940 Base 1,227,075,239.66 1,226,930,449.78 -144,789.88 95.04
FIXED INCOME
US DOLLAR Exchange Rate: 1.000000
14313XAA8 CARMAX AUTO OWNER TRUST CARMX 2015 4 A1 0.42 17 Oct 2016
81,911.830  Local 100.000000 81,911.83 99.980290 81,895.69 -16.14 0.01
Original Face: 5,000,000.000 Base 100.000000 81,911.83 99.980290 81,895.69 -16.14 0.01
14313YAAB CARMAX AUTO OWNER TRUST CARMX 2016 1 A1 0.67 15 Feb 2017
7,418,763.080 Local 100.000000 7,418,763.08 100.000140 7,418,773.47 10.39 0.57
Original Face: 14,000,000.000 Base 100.000000 7,418,763.08 100.000140 7,418,773.47 10.39 0.57
222372AJ3 COUNTRYWIDE FINL CORP SUBORDINATED 05/16 6.25 6.25 15 May 2016
1,500,000.000 Local 100.196424 1,502,946.36 100.162500 1,502,437.50 -508.86 0.12
Base 100.196424 1,502,946.36 100.162500 1,502,437.50 -508.86 0.12
313384SP5 FED HOME LN DISCOUNT NT DISCOUNT NOT 02/16 0.00000 0.01 02 Feb 2016
0.000 Local 0.000000 -0.16 0.000000 0.00 0.16 0.00
Base 0.000000 -0.16 0.000000 0.00 0.16 0.00
3133EDA77 FEDERAL FARM CREDIT BANK BONDS 06/16 VAR 0.52 20 Jun 2016
15,550,000.000 Local 100.013155 15,552,045.57 100.010600 15,551,648.30 -397.27 1.20
Base 100.013155 15,552,045.57 100.010600 15,551,648.30 -397.27 1.20
34531AAA2 FORD CREDIT AUTO LEASE TRUST FORDL 2016 A A1 0.67 15 Mar 2017
14,335,366.310  Local 100.000000 14,335,366.31 100.000240 14,335,400.71 34.40 1.11
Original Face: 16,500,000.000 Base 100.000000 14,335,366.31 100.000240 14,335,400.71 34.40 1.1
34531PAA9 FORD CREDIT AUTO OWNER TRUST FORDO 2016 A A1 0.68 15 Feb 2017
5,286,201.390  Local 100.000000 5,286,201.39 100.000120 5,286,207.73 6.34 0.41
Original Face: 12,000,000.000 Base 100.000000 5,286,201.39 100.000120 5,286,207.73 6.34 0.41

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
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STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: April 30, 2016 View Date: May 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
36250UAA2 GM FINANCIAL AUTOMOBILE LEASIN GMALT 2016 1 A1 0.67 21 Feb 2017
6,985,037.950 Local 100.000000 6,985,037.95 99.959930 6,982,239.05 -2,798.90 0.54
Original Face: 12,000,000.000 Base 100.000000 6,985,037.95 99.959930 6,982,239.05 -2,798.90 0.54
43814NAA3 HONDA AUTO RECEIVABLES OWNER T HAROT 2016 1 A1 0.62 21 Feb 2017
12,884,032.370 Local 100.000000 12,884,032.37 99.970910 12,880,284.40 -3,747.97 1.00
Original Face: 17,500,000.000 Base 100.000000 12,884,032.37 99.970910 12,880,284.40 -3,747.97 1.00
US DOLLAR Total
64,041,312.930 Local 64,046,304.70 64,038,886.85 -7,417.85 4.96
Original Face: 77,000,000.000 Base 64,046,304.70 64,038,886.85 -7,417.85 4.96
FIXED INCOME Total
64,041,312.930 Base 64,046,304.70 64,038,886.85 -7,417.85 4.96

Original Face:

77,000,000.000
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Holdings

ST OF AZ POOL 5 LGIP

STATE OF ARIZONA
FUND:  ATZF STATE STREET.

As of: April 30, 2016 View Date: May 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

1,290,968,628.25 100.00

1,291,437,681.490 Base
Original Face: 77,000,000.000

1,291,120,835.98
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Holdings
Currency Summary

Asof:  April 30, 2016

ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:

View Date:

ATZF
May 13, 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
-708.380  Local -708.38 -708.38 0.00 0.00 0.00
Base -708.38 -708.38 0.00 0.00 0.00 0.00
CASH EQUIVALENT
1,227,397,076.940 Local 1,227,075,239.66 1,226,930,449.78 95.04 -144,789.88 -144,789.88
Base 1,227,075,239.66 1,226,930,449.78 95.04 -144,789.88 0.00 -144,789.88
FIXED INCOME
64,041,312.930 Local 64,046,304.70 64,038,886.85 4.96 -7,417.85 -7,417.85
Original Face: 77,000,000.000 Base 64,046,304.70 64,038,886.85 4.96 -7,417.85 0.00 -7,417.85
US DOLLAR Total
1,291,437,681.490 Local 1,291,120,835.98 1,290,968,628.25 100.00 -152,207.73 -152,207.73
Original Face: 77,000,000.000 Base 1,291,120,835.98 1,290,968,628.25 100.00 -152,207.73 0.00 -152,207.73
FUND Total
1,291,437,681.490 Base 1,291,120,835.98 1,290,968,628.25 100.00 -152,207.73 0.00 -152,207.73

Original Face:

77,000,000.000
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Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET
Asof:  April 30, 2016 View Date: May 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
-708.380 -708.38 -708.38 0.00 0.00 0.00 0.00
CASH Total
-708.380 -708.38 -708.38 0.00 0.00 0.00 0.00
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ST OF AZ POOL 5 LGIP

Holdings
STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET
Asof:  April 30, 2016 View Date: May 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
1,227,397,076.940 1,227,075,239.66 1,226,930,449.78 95.04 -144,789.88 0.00 -144,789.88
CASH EQUIVALENT Total
1,227,397,076.940 1,227,075,239.66 1,226,930,449.78 95.04 -144,789.88 0.00 -144,789.88
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ST OF AZ POOL 5 LGIP

Holdings
STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET
Asof:  April 30, 2016 View Date: May 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
64,041,312.930 64,046,304.70 64,038,886.85 4.96 -7,417.85 0.00 -7,417.85
FIXED INCOME Total
64,041,312.930 64,046,304.70 64,038,886.85 4.96 -7,417.85 0.00 -7,417.85
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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
1,291,437,681.490 1,291,120,835.98 1,290,968,628.25 100.00 -152,207.73 0.00 -152,207.73
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Holdmgs ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
e FUND:  ATZE STATE STREET
Asof:  April 30, 2016 View Date: May 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
-708.380 -708.38 -708.38 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
1,227,397,076.940 1,227,075,239.66 1,226,930,449.78 95.04 -144,789.88 0.00 -144,789.88
0.00 GN 0.00 GN 0.00 GN
-144,789.88 LS 0.00 LS -144,789.88 LS
FIXED INCOME
64,041,312.930 64,046,304.70 64,038,886.85 4.96 -7,417.85 0.00 -7,417.85
51.29 GN 0.00 GN 51.29 GN
-7,469.14 LS 0.00 LS -7,469.14 LS
Original Face: 77,000,000.000
FUND Total
0.000 1,291,437,681.490 1,291,120,835.98 1,290,968,628.25 100.00 -152,207.73 0.00 -152,207.73
51.29 GN 0.00 GN 51.29 GN
-152,259.02 LS 0.00 LS -152,259.02 LS
Original Face: 77,000,000.000
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