
STATE OF ARIZONA

February 29, 2016

ATZ8

ST OF AZ POOL 700 LGIP MD FF&C

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
1.000000Exchange Rate:US DOLLAR

USD US DOLLAR

1.000000Local598,777.420 598,777.42 598,777.421.000000 0.00 0.40
1.000000Base 598,777.42 598,777.421.000000 0.00 0.40

US DOLLAR  Total
598,777.420 Local 598,777.42 598,777.42 0.00 0.40

Base 598,777.42 598,777.42 0.00 0.40

Base598,777.420 598,777.42 598,777.42 0.00 0.40

CASH Total

CASH EQUIVALENT
1.000000Exchange Rate:US DOLLAR

31 Jul 20160.7923SER009 FDIC REPUBLIC BK OF ARIZONA 12/49 VAR

100.000000Local246,716.060 246,716.06 246,716.06100.000000 0.00 0.17
100.000000Base 246,716.06 246,716.06100.000000 0.00 0.17

12 Mar 20160.6923TQW003 FDIC ARIZONA BUSINESS BANK 12/49 VAR

100.000000Local249,615.270 249,615.27 249,615.27100.000000 0.00 0.17
100.000000Base 249,615.27 249,615.27100.000000 0.00 0.17

30 Jun 20160.3923UKT003 FDIC WEST VALLEY NATL BK CD 12/49 VAR

100.000000Local248,578.770 248,578.77 248,578.77100.000000 0.00 0.17
100.000000Base 248,578.77 248,578.77100.000000 0.00 0.17

02 Jan 20170.3923ULB001 FDIC ALERUS FINANCIAL CD 01/15 VAR

100.000000Local247,458.400 247,458.40 247,458.40100.000000 0.00 0.17
100.000000Base 247,458.40 247,458.40100.000000 0.00 0.17

30 Nov 20161.0923UNC007 FDIC PINNACLE BANK 12/49 VAR

100.000000Local240,000.000 240,000.00 240,000.00100.000000 0.00 0.16
100.000000Base 240,000.00 240,000.00100.000000 0.00 0.16
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14 Jul 20160.4923UVZ007 FDIC MERIDIAN 12/49 VAR

100.000000Local247,953.460 247,953.46 247,953.46100.000000 0.00 0.17
100.000000Base 247,953.46 247,953.46100.000000 0.00 0.17

30 Aug 20160.55923UYB007 FDIC BMO HARRIS BANK 12/49 VAR

100.000000Local245,000.000 245,000.00 245,000.00100.000000 0.00 0.16
100.000000Base 245,000.00 245,000.00100.000000 0.00 0.16

02 Oct 20160.5923UYB007 FDIC BMO HARRIS BANK 12/49 VAR

100.000000Local246,421.780 246,421.78 246,421.78100.000000 0.00 0.17
100.000000Base 246,421.78 246,421.78100.000000 0.00 0.17

01 Mar 20160.4979QHR003 SOUTH STREET REPO

100.000000Local8,000,000.000 8,000,000.00 8,000,000.00100.000000 0.00 5.36
100.000000Base 8,000,000.00 8,000,000.00100.000000 0.00 5.36

01 Mar 20160.28979RFK008 FDIC US BANK CDARS ACCOUNT

100.000000Local15,203,133.340 15,203,133.34 15,203,133.34100.000000 0.00 10.19
100.000000Base 15,203,133.34 15,203,133.34100.000000 0.00 10.19

US DOLLAR  Total
25,174,877.080 Local 25,174,877.08 25,174,877.08 0.00 16.88

Base 25,174,877.08 25,174,877.08 0.00 16.88

Base25,174,877.080 25,174,877.08 25,174,877.08 0.00 16.88

CASH EQUIVALENT Total

FIXED INCOME
1.000000Exchange Rate:US DOLLAR

28 Aug 20211.85930218HAA5 EXPORT LEASING 2009 LLC US GOVT GUAR 08/21 1.859

100.851700Local751,872.190 759,113.00 758,275.89100.963037 -837.11 0.51
100.851700Base 759,113.00 758,275.89100.963037 -837.11 0.51

26 Sep 20190.0131771KAA5 FICO STRIP PRIN SECURED 09/19 0.00000

95.838000Local1,000,000.000 939,735.61 958,380.0093.973561 18,644.39 0.64
95.838000Base 939,735.61 958,380.0093.973561 18,644.39 0.64
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15 Sep 20414.036176S4T4 GNMA POOL 775134 GN 09/41 FIXED 4

108.892622Local2,913,150.550 3,096,820.75 3,172,206.02106.304865 75,385.27 2.13
108.892622Base5,000,000.000Original Face: 3,096,820.75 3,172,206.02106.304865 75,385.27 2.13

15 Aug 20273.036178GHQ0 GNMA POOL AA8339 GN 08/27 FIXED 3

104.693354Local2,668,995.850 2,810,825.45 2,794,261.27105.313969 -16,564.18 1.87
104.693354Base5,000,000.000Original Face: 2,810,825.45 2,794,261.27105.313969 -16,564.18 1.87

20 Apr 20272.536179MAF7 GNMA II POOL MA0006 G2 04/27 FIXED 2.5

103.574231Local2,492,860.970 2,596,829.15 2,581,961.58104.170637 -14,867.57 1.73
103.574231Base4,372,786.000Original Face: 2,596,829.15 2,581,961.58104.170637 -14,867.57 1.73

20 Apr 20273.036179MAG5 GNMA II POOL MA0007 G2 04/27 FIXED 3

105.121559Local2,385,116.900 2,503,448.78 2,507,272.07104.961261 3,823.29 1.68
105.121559Base5,000,000.000Original Face: 2,503,448.78 2,507,272.07104.961261 3,823.29 1.68

20 Apr 20273.536179MAH3 GNMA II POOL MA0008 G2 04/27 FIXED 3.5

106.061241Local2,535,539.480 2,666,588.27 2,689,224.64105.168478 22,636.37 1.80
106.061241Base7,500,000.000Original Face: 2,666,588.27 2,689,224.64105.168478 22,636.37 1.80

20 May 20272.536179MCH1 GNMA II POOL MA0072 G2 05/27 FIXED 2.5

103.575300Local2,845,107.200 2,949,007.63 2,946,828.32103.651899 -2,179.31 1.98
103.575300Base5,000,000.000Original Face: 2,949,007.63 2,946,828.32103.651899 -2,179.31 1.98

20 Jul 20273.036179MGN4 GNMA II POOL MA0205 G2 07/27 FIXED 3

105.124122Local2,683,770.050 2,821,306.08 2,821,289.70105.124732 -16.38 1.89
105.124122Base5,000,000.000Original Face: 2,821,306.08 2,821,289.70105.124732 -16.38 1.89

20 Jul 20273.536179MGP9 GNMA II POOL MA0206 G2 07/27 FIXED 3.5

106.079994Local1,718,355.800 1,819,603.00 1,822,831.73105.892098 3,228.73 1.22
106.079994Base4,169,641.000Original Face: 1,819,603.00 1,822,831.73105.892098 3,228.73 1.22

20 Jul 20423.036179MGW4 GNMA II POOL MA0213 G2 07/42 FIXED 3

102.685912Local5,028,760.500 5,147,975.20 5,163,828.58102.370658 15,853.38 3.46
102.685912Base7,500,000.000Original Face: 5,147,975.20 5,163,828.58102.370658 15,853.38 3.46

20 May 20433.036179NDH8 GNMA II POOL MA1004 G2 05/43 FIXED 3

102.686008Local1,271,629.140 1,289,164.76 1,305,785.20101.378989 16,620.44 0.88
102.686008Base2,000,000.000Original Face: 1,289,164.76 1,305,785.20101.378989 16,620.44 0.88
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20 Feb 20273.536202F3T1 GNMA II POOL 005310 G2 02/27 FIXED 3.5

104.017815Local828,063.800 861,257.29 861,333.87104.008567 76.58 0.58
104.017815Base2,910,888.000Original Face: 861,257.29 861,333.87104.008567 76.58 0.58

20 Nov 20404.036202FL61 GNMA II POOL 004849 G2 11/40 FIXED 4

105.340863Local3,246,692.600 3,441,777.63 3,420,094.00106.008731 -21,683.63 2.29
105.340863Base12,190,366.000Original Face: 3,441,777.63 3,420,094.00106.008731 -21,683.63 2.29

15 Sep 20404.53620C4U57 GNMA POOL 748604 GN 09/40 FIXED 4.5

109.717093Local1,805,678.550 1,954,519.62 1,981,138.01108.242944 26,618.39 1.33
109.717093Base5,000,000.000Original Face: 1,954,519.62 1,981,138.01108.242944 26,618.39 1.33

15 Feb 20185.036225BWY0 GNMA POOL 781563 GN 02/18 FIXED 5

104.429077Local45,194.960 46,216.83 47,196.68102.261026 979.85 0.03
104.429077Base2,255,000.000Original Face: 46,216.83 47,196.68102.261026 979.85 0.03

20 Sep 20401.87536225E3Y6 GNMA II POOL 082614 G2 09/40 FLOATING VAR

103.094000Local2,733,315.730 2,836,338.03 2,817,884.52103.769133 -18,453.51 1.89
103.094000Base9,450,000.000Original Face: 2,836,338.03 2,817,884.52103.769133 -18,453.51 1.89

15 Dec 20272.53622A2EM0 GNMA POOL 783740 GN 12/27 FIXED 2.5

103.652186Local1,643,992.380 1,673,215.59 1,704,034.04101.777576 30,818.45 1.14
103.652186Base2,500,000.000Original Face: 1,673,215.59 1,704,034.04101.777576 30,818.45 1.14

20 Jun 20282.53622A2F31 GNMA II POOL 783786 G2 06/28 FIXED 2.5

103.062122Local1,038,266.390 1,055,495.76 1,070,059.37101.659436 14,563.61 0.72
103.062122Base1,500,000.000Original Face: 1,055,495.76 1,070,059.37101.659436 14,563.61 0.72

15 Nov 20404.036230M3Y1 GNMA POOL 753515 GN 11/40 FIXED 4

107.002864Local1,914,737.250 2,040,956.00 2,048,823.70106.591962 7,867.70 1.37
107.002864Base5,872,458.000Original Face: 2,040,956.00 2,048,823.70106.591962 7,867.70 1.37

15 Feb 20245.536241KZ76 GNMA POOL 782566 GN 02/24 FIXED 5.5

109.063464Local89,519.070 93,317.50 97,632.60104.243152 4,315.10 0.07
109.063464Base1,000,000.000Original Face: 93,317.50 97,632.60104.243152 4,315.10 0.07

15 Dec 20355.036290TK65 GNMA POOL 616917 GN 12/35 FIXED 5

112.117043Local92,173.150 97,688.34 103,341.81105.983510 5,653.47 0.07
112.117043Base1,000,000.000Original Face: 97,688.34 103,341.81105.983510 5,653.47 0.07
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15 Sep 20225.036294XCP9 GNMA POOL 662578 GN 09/22 FIXED 5

105.233531Local1,391.510 1,431.58 1,464.34102.879606 32.76 0.00
105.233531Base25,000.000Original Face: 1,431.58 1,464.34102.879606 32.76 0.00

15 Oct 20395.036297KGS4 GNMA POOL 714009 GN 10/39 FIXED 5

110.439251Local218,638.540 227,303.59 241,462.77103.963185 14,159.18 0.16
110.439251Base2,000,000.000Original Face: 227,303.59 241,462.77103.963185 14,159.18 0.16

20 Mar 20334.038374C5H0 GOVERNMENT NATIONAL MORTGAGE A GNR 2003 85 PD

103.459520Local21,104.260 21,104.26 21,834.37100.000000 730.11 0.01
103.459520Base410,000.000Original Face: 21,104.26 21,834.37100.000000 730.11 0.01

16 Oct 20350.530538375KPQ9 GOVERNMENT NATIONAL MORTGAGE A GNR 2007 35 NF

99.988810Local488,150.080 487,692.70 488,095.4699.906303 402.76 0.33
99.988810Base21,116,571.000Original Face: 487,692.70 488,095.4699.906303 402.76 0.33

20 Oct 20383.038376KWC1 GOVERNMENT NATIONAL MORTGAGE A GNR 2009 87 BD

101.692710Local48,564.540 49,044.69 49,386.60100.988684 341.91 0.03
101.692710Base500,000.000Original Face: 49,044.69 49,386.60100.988684 341.91 0.03

16 Aug 20392.038377YWD8 GOVERNMENT NATIONAL MORTGAGE A GNR 2011 140 PC

101.311460Local1,396,561.560 1,414,402.94 1,414,876.91101.277522 473.97 0.95
101.311460Base2,720,000.000Original Face: 1,414,402.94 1,414,876.91101.277522 473.97 0.95

20 Jul 20422.038378H4K9 GOVERNMENT NATIONAL MORTGAGE A GNR 2012 124 KB

102.011670Local2,909,893.620 2,982,354.60 2,968,431.08102.490159 -13,923.52 1.99
102.011670Base4,400,000.000Original Face: 2,982,354.60 2,968,431.08102.490159 -13,923.52 1.99

16 May 20421.538378KBF5 GOVERNMENT NATIONAL MORTGAGE A GNR 2013 30 A

98.572880Local2,689,425.330 2,668,601.66 2,651,044.0099.225720 -17,557.66 1.78
98.572880Base3,000,000.000Original Face: 2,668,601.66 2,651,044.0099.225720 -17,557.66 1.78

16 Mar 20482.4261838378KRR2 GOVERNMENT NATIONAL MORTGAGE A GNR 2013 78 AF

100.414710Local830,720.990 836,549.55 834,166.07100.701627 -2,383.48 0.56
100.414710Base1,000,000.000Original Face: 836,549.55 834,166.07100.701627 -2,383.48 0.56

16 Dec 20442.538378X2R1 GOVERNMENT NATIONAL MORTGAGE A GNR 2015 2 A

101.708260Local1,964,397.450 1,992,464.23 1,997,954.47101.428773 5,490.24 1.34
101.708260Base2,000,000.000Original Face: 1,992,464.23 1,997,954.47101.428773 5,490.24 1.34
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16 Jul 20503.038378XEW7 GOVERNMENT NATIONAL MORTGAGE A GNR 2014 101 AD

103.407100Local830,795.520 843,119.49 859,101.55101.483394 15,982.06 0.58
103.407100Base1,000,000.000Original Face: 843,119.49 859,101.55101.483394 15,982.06 0.58

16 Aug 20523.02838378XJV4 GOVERNMENT NATIONAL MORTGAGE A GNR 2014 124 AJ

103.892910Local836,070.860 842,953.21 868,618.35100.823178 25,665.14 0.58
103.892910Base1,000,000.000Original Face: 842,953.21 868,618.35100.823178 25,665.14 0.58

16 Feb 20492.8538378XLY5 GOVERNMENT NATIONAL MORTGAGE A GNR 2014 120 AD

102.716360Local902,303.490 910,799.60 926,813.30100.941602 16,013.70 0.62
102.716360Base1,000,000.000Original Face: 910,799.60 926,813.30100.941602 16,013.70 0.62

16 Aug 20552.238379KSP4 GOVERNMENT NATIONAL MORTGAGE A GNR 2015 81 A

100.733660Local990,788.470 989,566.42 998,057.4999.876659 8,491.07 0.67
100.733660Base1,000,000.000Original Face: 989,566.42 998,057.4999.876659 8,491.07 0.67

15 Jun 20442.138379KZY7 GOVERNMENT NATIONAL MORTGAGE A GNR 2015 114 A

100.828360Local989,486.110 993,081.45 997,682.62100.363354 4,601.17 0.67
100.828360Base1,000,000.000Original Face: 993,081.45 997,682.62100.363354 4,601.17 0.67

16 Dec 20492.638379RAN3 GOVERNMENT NATIONAL MORTGAGE A GNR 2015 181 AB

101.840520Local997,311.390 1,007,556.32 1,015,667.11101.027255 8,110.79 0.68
101.840520Base1,000,000.000Original Face: 1,007,556.32 1,015,667.11101.027255 8,110.79 0.68

15 Nov 2016465139HR7 AID ISRAEL US GOVT GUAR 11/16 0.00000

99.503400Local5,000,000.000 4,976,526.07 4,975,170.0099.530521 -1,356.07 3.34
99.503400Base 4,976,526.07 4,975,170.0099.530521 -1,356.07 3.34

01 Nov 2016465139UM3 AID ISRAEL US GOVT GUAR 11/16 0.00000

99.569300Local2,000,000.000 1,990,775.20 1,991,386.0099.538760 610.80 1.34
99.569300Base 1,990,775.20 1,991,386.0099.538760 610.80 1.34

01 May 2017465139UN1 AID ISRAEL US GOVT GUAR 05/17 0.00000

98.887200Local1,410,000.000 1,397,287.05 1,394,309.5299.098372 -2,977.53 0.93
98.887200Base 1,397,287.05 1,394,309.5299.098372 -2,977.53 0.93

12 Jun 20193.062889KAD3 NCUA GUARANTEED NOTES US GOVT GUAR 06/19 3

105.643000Local1,000,000.000 1,053,290.01 1,056,430.00105.329001 3,139.99 0.71
105.643000Base 1,053,290.01 1,056,430.00105.329001 3,139.99 0.71
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12 Jul 20160.01690353A23 OVERSEAS PRIVATE INV COR US GOVT GUAR 07/16 0.00000

101.179500Local1,500,000.000 1,519,477.66 1,517,692.50101.298511 -1,785.16 1.02
101.179500Base 1,519,477.66 1,517,692.50101.298511 -1,785.16 1.02

20 Aug 20160.01690353A56 OVERSEAS PRIVATE INV COR US GOVT GUAR 08/16 0.00000

101.010000Local5,150,000.000 5,203,791.65 5,202,015.00101.044498 -1,776.65 3.49
101.010000Base 5,203,791.65 5,202,015.00101.044498 -1,776.65 3.49

26 Jan 20210.01690353J24 OVERSEAS PRIVATE INV COR US GOVT GUAR 01/21 0.00000

100.420000Local1,000,000.000 1,006,022.94 1,004,200.00100.602294 -1,822.94 0.67
100.420000Base 1,006,022.94 1,004,200.00100.602294 -1,822.94 0.67

17 Nov 2017690353UT2 OVERSEAS PRIVATE INV COR US GOVT GUAR 11/17 0.00000

106.627100Local2,000,000.000 2,115,807.88 2,132,542.00105.790394 16,734.12 1.43
106.627100Base 2,115,807.88 2,132,542.00105.790394 16,734.12 1.43

15 Jun 20170.57690353WF0 OVERSEAS PRIVATE INV COR US GOVT GUAR 06/17 0.57

100.087866Local1,421,052.570 1,421,552.66 1,422,301.19100.035192 748.53 0.95
100.087866Base4,500,000.000Original Face: 1,421,552.66 1,422,301.19100.035192 748.53 0.95

21 Jun 20250.01690353ZQ3 OVERSEAS PRIVATE INV COR US GOVT GUAR 06/25 0.00000

101.030400Local1,000,000.000 1,010,833.24 1,010,304.00101.083324 -529.24 0.68
101.030400Base 1,010,833.24 1,010,304.00101.083324 -529.24 0.68

15 Dec 20165.0742651DD1 PRIVATE EXPORT FUNDING US GOVT GUAR 12/16 5

103.284700Local553,000.000 569,700.43 571,164.39103.019969 1,463.96 0.38
103.284700Base 569,700.43 571,164.39103.019969 1,463.96 0.38

15 Mar 20202.25742651DU3 PRIVATE EXPORT FUNDING US GOVT GUAR 03/20 2.25

103.051000Local3,440,000.000 3,481,784.10 3,544,954.40101.214654 63,170.30 2.38
103.051000Base 3,481,784.10 3,544,954.40101.214654 63,170.30 2.38

10 Mar 20222.766831641EW1 SMALL BUSINESS ADMINISTRATION SBIC 2012 10A 1

103.185710Local786,200.140 807,197.50 811,246.20102.670740 4,048.70 0.54
103.185710Base1,000,000.000Original Face: 807,197.50 811,246.20102.670740 4,048.70 0.54

16 May 20191.844903724AK8 UKRAINE AID US GOVT GUAR 05/19 1.844

101.337900Local2,270,000.000 2,269,957.89 2,300,370.3399.998145 30,412.44 1.54
101.337900Base 2,269,957.89 2,300,370.3399.998145 30,412.44 1.54

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted

Page 7



STATE OF ARIZONA

February 29, 2016

ATZ8

ST OF AZ POOL 700 LGIP MD FF&C

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

31 Dec 2016912820UY1 STRIP PRINC 12/16 0.00000

99.374700Local686,000.000 682,274.99 681,710.4499.456996 -564.55 0.46
99.374700Base 682,274.99 681,710.4499.456996 -564.55 0.46

30 Apr 20170.5912828K66 US TREASURY N/B 04/17 0.5

99.734400Local5,000,000.000 5,000,578.52 4,986,720.00100.011570 -13,858.52 3.34
99.734400Base 5,000,578.52 4,986,720.00100.011570 -13,858.52 3.34

30 Apr 20162.625912828KR0 US TREASURY N/B 04/16 2.625

100.375400Local2,000,000.000 2,006,331.51 2,007,508.00100.316576 1,176.49 1.35
100.375400Base 2,006,331.51 2,007,508.00100.316576 1,176.49 1.35

31 Aug 20163.0912828LL2 US TREASURY N/B 08/16 3

101.218800Local5,000,000.000 5,061,738.93 5,060,940.00101.234779 -798.93 3.39
101.218800Base 5,061,738.93 5,060,940.00101.234779 -798.93 3.39

31 Oct 20170.488259912828M23 US TREASURY FRN 10/17 VAR

99.950600Local1,000,000.000 998,787.57 999,506.0099.878757 718.43 0.67
99.950600Base 998,787.57 999,506.0099.878757 718.43 0.67

15 Nov 20181.25912828M64 US TREASURY N/B 11/18 1.25

100.992200Local1,000,000.000 999,867.37 1,009,922.0099.986737 10,054.63 0.68
100.992200Base 999,867.37 1,009,922.0099.986737 10,054.63 0.68

30 Nov 20170.875912828M72 US TREASURY N/B 11/17 0.875

100.152300Local1,000,000.000 997,832.53 1,001,523.0099.783253 3,690.47 0.67
100.152300Base 997,832.53 1,001,523.0099.783253 3,690.47 0.67

31 Jan 20180.592259912828N97 US TREASURY FRN 01/18 VAR

100.066660Local1,000,000.000 1,000,812.82 1,000,666.60100.081282 -146.22 0.67
100.066660Base 1,000,812.82 1,000,666.60100.081282 -146.22 0.67

31 Dec 20160.875912828RX0 US TREASURY N/B 12/16 0.875

100.171900Local2,000,000.000 2,001,124.28 2,003,438.00100.056214 2,313.72 1.34
100.171900Base 2,001,124.28 2,003,438.00100.056214 2,313.72 1.34

31 Jan 20170.875912828SC5 US TREASURY N/B 01/17 0.875

100.164100Local2,000,000.000 2,003,568.88 2,003,282.00100.178444 -286.88 1.34
100.164100Base 2,003,568.88 2,003,282.00100.178444 -286.88 1.34

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

ATZ8

ST OF AZ POOL 700 LGIP MD FF&C

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

31 Jul 20170.5912828TG5 US TREASURY N/B 07/17 0.5

99.628900Local2,000,000.000 1,994,307.66 1,992,578.0099.715383 -1,729.66 1.34
99.628900Base 1,994,307.66 1,992,578.0099.715383 -1,729.66 1.34

31 Aug 20170.625912828TM2 US TREASURY N/B 08/17 0.625

99.781200Local1,000,000.000 997,335.45 997,812.0099.733545 476.55 0.67
99.781200Base 997,335.45 997,812.0099.733545 476.55 0.67

30 Sep 20170.625912828TS9 US TREASURY N/B 09/17 0.625

99.757800Local2,000,000.000 1,997,671.73 1,995,156.0099.883587 -2,515.73 1.34
99.757800Base 1,997,671.73 1,995,156.0099.883587 -2,515.73 1.34

31 Oct 20170.75912828TW0 US TREASURY N/B 10/17 0.75

99.937500Local5,000,000.000 5,003,020.63 4,996,875.00100.060413 -6,145.63 3.35
99.937500Base 5,003,020.63 4,996,875.00100.060413 -6,145.63 3.35

31 May 20160.375912828WM8 US TREASURY N/B 05/16 0.375

99.995100Local2,500,000.000 2,499,641.56 2,499,877.5099.985662 235.94 1.68
99.995100Base 2,499,641.56 2,499,877.5099.985662 235.94 1.68

31 Mar 2016912834BH0 STRIPS 03/16 0.00000

99.960100Local114,000.000 113,961.04 113,954.5199.965825 -6.53 0.08
99.960100Base 113,961.04 113,954.5199.965825 -6.53 0.08

15 Dec 20332.7592262BAB1 VENDEE MORTGAGE TRUST VENDE 2011 2 DG

102.696160Local1,064,842.610 1,094,040.91 1,093,552.47102.742030 -488.44 0.73
102.696160Base2,000,000.000Original Face: 1,094,040.91 1,093,552.47102.742030 -488.44 0.73

US DOLLAR  Total
120,743,491.550 Local 123,046,127.22 123,387,447.14 341,319.92 82.72

Base144,892,710.000Original Face: 123,046,127.22 123,387,447.14 341,319.92 82.72

Base120,743,491.550 123,046,127.22 123,387,447.14 341,319.92 82.72

FIXED INCOME Total

144,892,710.000Original 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

ATZ8

ST OF AZ POOL 700 LGIP MD FF&C

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

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

ATZ8

ST OF AZ POOL 700 LGIP MD FF&C

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

148,819,781.72Base146,517,146.050
FUND Total

149,161,101.64 341,319.92 100.00
Original Face: 144,892,710.000

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: 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 700 LGIP MD FF&C

ATZ8
STATE OF ARIZONA

FUND:

US DOLLAR 1.000000Exchange Rate:

598,777.420 598,777.42 0.000.00Local 598,777.42 0.40

CASH

0.00598,777.42 0.000.00598,777.42Base 0.40

25,174,877.080 25,174,877.08 0.000.00Local 25,174,877.08 16.88

CASH EQUIVALENT

0.0025,174,877.08 0.000.0025,174,877.08Base 16.88

120,743,491.550 123,387,447.14 341,319.92341,319.92Local 123,046,127.22 82.72

FIXED INCOME

144,892,710.000 341,319.92123,387,447.14 341,319.920.00123,046,127.22BaseOriginal Face: 82.72

US DOLLAR  Total
146,517,146.050 148,819,781.72 149,161,101.64 341,319.92341,319.92Local 100.00

0.00341,319.92144,892,710.000 148,819,781.72 149,161,101.64 341,319.92BaseOriginal Face: 100.00

0.00341,319.92146,517,146.050 148,819,781.72 149,161,101.64 341,319.92

FUND Total
Base 100.00

144,892,710.000Original Face:

Prepared by State StreetPage 12 Books Closed



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 700 LGIP MD FF&C
STATE OF ARIZONA

ATZ8

February 29, 2016 March 10, 2016

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH

598,777.420 598,777.42 598,777.42 0.40 0.00 0.00 0.00
US DOLLAR

CASH Total
598,777.420 598,777.42 598,777.42 0.000.40 0.000.00

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 700 LGIP MD FF&C
STATE OF ARIZONA

ATZ8

February 29, 2016 March 10, 2016

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH EQUIVALENT

25,174,877.080 25,174,877.08 25,174,877.08 16.88 0.00 0.00 0.00
US DOLLAR

CASH EQUIVALENT Total
25,174,877.080 25,174,877.08 25,174,877.08 0.0016.88 0.000.00

Page 14 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 700 LGIP MD FF&C
STATE OF ARIZONA

ATZ8

February 29, 2016 March 10, 2016

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FIXED INCOME

120,743,491.550 123,046,127.22 123,387,447.14 82.72 341,319.92 0.00 341,319.92
US DOLLAR

FIXED INCOME Total
120,743,491.550 123,046,127.22 123,387,447.14 341,319.9282.72 341,319.920.00

Page 15 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 700 LGIP MD FF&C
STATE OF ARIZONA

ATZ8

February 29, 2016 March 10, 2016

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FUND Total
146,517,146.050 148,819,781.72 149,161,101.64 100.00 341,319.92 0.00 341,319.92

Page 16 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 700 LGIP MD FF&C
STATE OF ARIZONA

ATZ8

February 29, 2016 March 10, 2016

Fund Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH
598,777.420 598,777.42 598,777.42 0.40 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
25,174,877.080 25,174,877.08 25,174,877.08 16.88 0.00 0.00 0.00

0.00
0.00

0.00
0.00

0.00
0.00

GN GN GN
LS LS LS

FIXED INCOME
120,743,491.550 123,046,127.22 123,387,447.14 82.72 341,319.92 0.00 341,319.92

486,574.95
-145,255.03

0.00
0.00

486,574.95
-145,255.03

GN GN GN
LS LS LS

Original Face: 144,892,710.000

FUND Total
146,517,146.050 148,819,781.72 149,161,101.64 100.00 341,319.92 0.00 341,319.920.000

0.00-145,255.03 LS
GN486,574.95 0.00 486,574.95

-145,255.03
GN GN
LS LS

144,892,710.000Original Face:

Page 17 Books Closed Prepared by State Street
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