Hol dll’lgS ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: September 30, 2016 View Date: October 12, 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
US DOLLAR Exchange Rate: 1.000000
912796JA8 TREASURY BILL 02/17 0.00000 0.565 02 Feb 2017
40,000,000.000 Local 99.814000 39,925,600.00 99.880000 39,952,000.00 26,400.00 4.02
Base 99.814000 39,925,600.00 99.880000 39,952,000.00 26,400.00 4.02
912796JEO TREASURY BILL 03/17 0.00000 0.51 02 Mar 2017
40,000,000.000 Local 99.756061 39,902,424 .44 99.844800 39,937,920.00 35,495.56 4.02
Base 99.756061 39,902,424 .44 99.844800 39,937,920.00 35,495.56 4.02
912796JJ9 TREASURY BILL 03/17 0.00000 0.54 30 Mar 2017
50,000,000.000 Local 99.738000 49,869,000.00 99.783700 49,891,850.00 22,850.00 5.02
Base 99.738000 49,869,000.00 99.783700 49,891,850.00 22,850.00 5.02
912796JP5 TREASURY BILL 04/17 0.00000 0.5 27 Apr 2017
90,000,000.000 Local 99.699491 89,729,542.22 99.735200 89,761,680.00 32,137.78 9.02
Base 99.699491 89,729,542.22 99.735200 89,761,680.00 32,137.78 9.02
912796JX8 TREASURY BILL 06/17 0.00000 0.477 22 Jun 2017
20,000,000.000 Local 99.650200 19,930,040.00 99.635700 19,927,140.00 -2,900.00 2.00
Base 99.650200 19,930,040.00 99.635700 19,927,140.00 -2,900.00 2.00
912796KB4 TREASURY BILL 07/17 0.00000 0.533 20 Jul 2017
40,000,000.000 Local 99.566258 39,826,503.34 99.549400 39,819,760.00 -6,743.34 4.00
Base 99.566258 39,826,503.34 99.549400 39,819,760.00 -6,743.34 4.00
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.48 13 Oct 2016
1,910,596.890 Local 100.000000 1,910,596.89 100.000000 1,910,596.89 0.00 0.19
Base 100.000000 1,910,596.89 100.000000 1,910,596.89 0.00 0.19
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.43 10 Nov 2016
1,106,001.950 Local 100.000000 1,106,001.95 100.000000 1,106,001.95 0.00 0.11
Base 100.000000 1,106,001.95 100.000000 1,106,001.95 0.00 0.1
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.48 12 Jan 2017
5,639,839.410 Local 100.000000 5,639,839.41 100.000000 5,639,839.41 0.00 0.57
Base 100.000000 5,639,839.41 100.000000 5,639,839.41 0.00 0.57
& Issue has redenominated but Local is not converted
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Holdmgs ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: September 30, 2016 View Date: October 12, 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 0.48 02 Feb 2017
1,701,491.760 Local 100.000000 1,701,491.76 100.000000 1,701,491.76 0.00 0.17
Base 100.000000 1,701,491.76 100.000000 1,701,491.76 0.00 0.17
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.66 02 Feb 2017
4,375,539.210  Local 100.000000 4,375,539.21 100.000000 4,375,539.21 0.00 0.44
Base 100.000000 4,375,539.21 100.000000 4,375,539.21 0.00 0.44
930ABD003 FIDELITY INVESTMENTS MONEY 0.18 03 Oct 2016
40,032,106.210  Local 100.000000 40,032,106.21 100.000000 40,032,106.21 0.00 4.02
Base 100.000000 40,032,106.21 100.000000 40,032,106.21 0.00 4.02
978UHK000 DAIWA CAPITAL MARKETS REPO 0.55 03 Oct 2016
200,000,000.000 Local 100.000000 200,000,000.00 100.000000 200,000,000.00 0.00 20.11
Base 100.000000 200,000,000.00 100.000000 200,000,000.00 0.00 20.11
979QHR003 SOUTH STREET REPO 0.05 03 Oct 2016
89,682,672.560 Local 100.000000 89,682,672.56 100.000000 89,682,672.56 0.00 9.02
Base 100.000000 89,682,672.56 100.000000 89,682,672.56 0.00 9.02
979QHT009 WELLS FARGO REPO 0.5 03 Oct 2016
41,436,391.110  Local 100.000000 41,436,391.11 100.000000 41,436,391.11 0.00 4.17
Base 100.000000 41,436,391.11 100.000000 41,436,391.11 0.00 4.17
979QHT009 WELLS FARGO REPO 0.43 06 Oct 2016
150,000,000.000 Local 100.000000 150,000,000.00 100.000000 150,000,000.00 0.00 15.08
Base 100.000000 150,000,000.00 100.000000 150,000,000.00 0.00 15.08
979RFJ001 ALLIANCE BANK OF ARIZONA MONEY 0.41 03 Oct 2016
79,335,056.320 Local 100.000000 79,335,056.32 100.000000 79,335,056.32 0.00 7.98
Base 100.000000 79,335,056.32 100.000000 79,335,056.32 0.00 7.98
US DOLLAR Total
895,219,695.420 Local 894,402,805.42 894,510,045.42 107,240.00 89.93
Base 894,402,805.42 894,510,045.42 107,240.00 89.93
CASH EQUIVALENT Total
895,219,695.420 Base 894,402,805.42 894,510,045.42 107,240.00 89.93
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Hol dll’lgS ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: September 30, 2016 View Date: October 12, 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
FIXED INCOME
US DOLLAR Exchange Rate: 1.000000
690353E86 OVERSEAS PRIVATE INV US GOVT GUAR 04/18 0.00000 0.01 30 Apr 2018
0.000 Local 0.000000 -11,551.90 0.000000 0.00 11,551.90 0.00
Base 0.000000 -11,551.90 0.000000 0.00 11,551.90 0.00
912828A59 US TREASURY N/B 12/16 0.625 0.625 15 Dec 2016
20,000,000.000 Local 100.023736 20,004,747.12 100.023736 20,004,747.12 0.00 2.01
Base 100.023736 20,004,747.12 100.023736 20,004,747.12 0.00 2.01
912828J35 US TREASURY N/B 02/17 0.5 0.5 28 Feb 2017
20,000,000.000 Local 99.994437 19,998,887.46 100.057100 20,011,420.00 12,532.54 2.01
Base 99.994437 19,998,887.46 100.057100 20,011,420.00 12,532.54 2.01
912828MD9 US TREASURY N/B 12/16 3.25 3.25 31 Dec 2016
10,000,000.000  Local 100.679595 10,067,959.51 100.719700 10,071,970.00 4,010.49 1.01
Base 100.679595 10,067,959.51 100.719700 10,071,970.00 4,010.49 1.01
912828SC5 US TREASURY N/B 01/17 0.875 0.875 31 Jan 2017
20,000,000.000 Local 100.116569 20,023,313.85 100.180600 20,036,120.00 12,806.15 2.01
Base 100.116569 20,023,313.85 100.180600 20,036,120.00 12,806.15 2.01
912828WF3 US TREASURY N/B 11/16 0.625 0.625 15 Nov 2016
10,000,000.000  Local 100.013204 10,001,320.42 100.013204 10,001,320.42 0.00 1.01
Base 100.013204 10,001,320.42 100.013204 10,001,320.42 0.00 1.01
912828WH9 US TREASURY N/B 05/17 0.875 0.875 15 May 2017
20,000,000.000 Local 100.196181 20,039,236.11 100.203100 20,040,620.00 1,383.89 2.01
Base 100.196181 20,039,236.11 100.203100 20,040,620.00 1,383.89 2.01
US DOLLAR Total
100,000,000.000  Local 100,123,912.57 100,166,197.54 42,284.97 10.07
Base 100,123,912.57 100,166,197.54 42,284.97 10.07
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Hol dil‘lgS ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: September 30, 2016 View Date: October 12, 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
FIXED INCOME Total
100,000,000.000 Base 100,123,912.57 100,166,197.54 42,284.97 10.07

& Issue has redenominated but Local is not converted
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HOldiI‘lgS ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: September 30, 2016 View Date: October 12, 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
995,219,695.420 Base 994,526,717.99 994,676,242.96 149,524.97 100.00

& Issue has redenominated but Local is not converted
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Holdings
Currency Summary

Asof:  September 30, 2016

ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA

View Date:

FUND: ATZG
October 12, 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 EQUIVALENT
895,219,695.420 Local 894,402,805.42 894,510,045.42 89.93 107,240.00 107,240.00
Base 894,402,805.42 894,510,045.42 89.93 107,240.00 0.00 107,240.00
FIXED INCOME
100,000,000.000 Local 100,123,912.57 100,166,197.54 10.07 42,284.97 42,284.97
Base 100,123,912.57 100,166,197.54 10.07 42,284.97 0.00 42,284.97
US DOLLAR Total
995,219,695.420 Local 994,526,717.99 994,676,242.96 100.00 149,524.97 149,524.97
Base 994,526,717.99 994,676,242.96 100.00 149,524.97 0.00 149,524.97
FUND Total
995,219,695.420 Base 994,526,717.99 994,676,242.96 100.00 149,524.97 0.00 149,524.97
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Holdings
Asset Summary

Asof:  September 30, 2016

ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND: ATZG

View Date: October 12, 2016

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
CASH EQUIVALENT
US DOLLAR
895,219,695.420 894,402,805.42 894,510,045.42 89.93 107,240.00 0.00 107,240.00
CASH EQUIVALENT Total
895,219,695.420 894,402,805.42 894,510,045.42 89.93 107,240.00 0.00 107,240.00
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ST OF AZ POOL 7 LGIP FF&C

Holdings
STATE OF ARIZONA
Asset Summary FUND: ATZG STATE STREET
As of: September 30, 2016 View Date: October 12, 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
100,000,000.000 100,123,912.57 100,166,197.54 10.07 42,284.97 0.00 42,284 .97
FIXED INCOME Total
100,000,000.000 100,123,912.57 100,166,197.54 10.07 42,284.97 0.00 42,284 .97
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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
995,219,695.420 994,526,717.99 994,676,242.96 100.00 149,524.97 0.00 149,524.97
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Holdmgs ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
A By FUND:  ATZG STATE STREET
As of: September 30, 2016 View Date: October 12, 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 EQUIVALENT
895,219,695.420 894,402,805.42 894,510,045.42 89.93 107,240.00 0.00 107,240.00
116,883.34 GN 0.00 GN 116,883.34 GN
-9,643.34 LS 0.00 LS -9,643.34 LS
FIXED INCOME
100,000,000.000 100,123,912.57 100,166,197.54 10.07 42,284.97 0.00 42,284.97
42,284.97 GN 0.00 GN 42,284.97 GN
0.00 LS 0.00 LS 0.00 LS
FUND Total
0.000 995,219,695.420 994,526,717.99 994,676,242.96 100.00 149,524.97 0.00 149,524.97
159,168.31 GN 0.00 GN 159,168.31 GN
-9,643.34 LS 0.00 LS -9,643.34 LS
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