
STATE OF ARIZONA

April 30, 2014

ATZF

ST OF AZ POOL 5 LGIP

July 2, 2014As 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

1.000000Local-2,526,644.800 -2,526,644.80 -2,526,644.801.000000 0.00 0.17
1.000000Base -2,526,644.80 -2,526,644.801.000000 0.00 0.17

US DOLLAR  Total
-2,526,644.800 Local -2,526,644.80 -2,526,644.80 0.00 0.17

Base -2,526,644.80 -2,526,644.80 0.00 0.17

Base-2,526,644.800 -2,526,644.80 -2,526,644.80 0.00 0.17

CASH Total

CASH EQUIVALENT
1.000000Exchange Rate:US DOLLAR

15 Jul 20140.140027A1GF0 ABBEY NATIONAL NA LL

99.970833Local10,000,000.000 9,997,083.33 9,997,083.3399.970833 0.00 0.69
99.970833Base 9,997,083.33 9,997,083.3399.970833 0.00 0.69

19 Aug 20140.010027A1HK8 ABBEY NATIONAL NA LL

99.914920Local5,000,000.000 4,995,745.99 4,995,745.9999.914920 0.00 0.34
99.914920Base 4,995,745.99 4,995,745.9999.914920 0.00 0.34

07 May 20140.0100282DE71 ABBOT LABORATORIES

99.998500Local10,479,000.000 10,478,842.82 10,478,842.8299.998500 0.00 0.72
99.998500Base 10,478,842.82 10,478,842.8299.998500 0.00 0.72

28 Jul 20140.1103523LGU3 ANHEUSER BUSCH INBEV WORLDWIDE

99.973111Local10,000,000.000 9,997,311.11 9,997,311.1199.973111 0.00 0.69
99.973111Base 9,997,311.11 9,997,311.1199.973111 0.00 0.69

07 May 20140.0703948HE72 ARCHER DANIELS MIDLA

99.998833Local15,000,000.000 14,999,825.00 14,999,825.0099.998833 0.00 1.03
99.998833Base 14,999,825.00 14,999,825.0099.998833 0.00 1.03
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07 May 20140.0105253CE77 AUST & NEW ZEA

99.997667Local9,460,000.000 9,459,779.27 9,459,779.2799.997667 0.00 0.65
99.997667Base 9,459,779.27 9,459,779.2799.997667 0.00 0.65

23 Jul 20140.1405253CGP5 AUST & NEW ZEA

99.967722Local10,000,000.000 9,996,772.23 9,996,772.2399.967722 0.00 0.69
99.967722Base 9,996,772.23 9,996,772.2399.967722 0.00 0.69

06 May 20140.010556N1E66 BNP PARIBAS FIN INC

99.997222Local15,000,000.000 14,999,583.33 14,999,583.3399.997222 0.00 1.03
99.997222Base 14,999,583.33 14,999,583.3399.997222 0.00 1.03

07 Jul 20140.010556N1G72 BNP PARIBAS FIN INC

99.940444Local5,000,000.000 4,997,022.22 4,997,022.2299.940444 0.00 0.34
99.940444Base 4,997,022.22 4,997,022.2299.940444 0.00 0.34

04 Jun 20140.1706366BGW4 BANK OF MONTREAL

100.000000Local5,000,000.000 5,000,000.00 5,000,000.00100.000000 0.00 0.34
100.000000Base 5,000,000.00 5,000,000.00100.000000 0.00 0.34

02 Jul 20140.1706366BNA4 BANK OF MONTREAL

100.000000Local10,000,000.000 9,999,999.97 9,999,999.97100.000000 0.00 0.69
100.000000Base 9,999,999.97 9,999,999.97100.000000 0.00 0.69

09 Jun 20140.0106416KF96 BANK OF NOVA SCOTIA

99.982125Local5,000,000.000 4,999,106.25 4,999,106.2599.982125 0.00 0.34
99.982125Base 4,999,106.25 4,999,106.2599.982125 0.00 0.34

01 Jul 20140.0106416KG12 BANK OF NOVA SCOTIA

99.967806Local7,000,000.000 6,997,746.39 6,997,746.3999.967806 0.00 0.48
99.967806Base 6,997,746.39 6,997,746.3999.967806 0.00 0.48

14 Jul 20140.0106416KGE4 BANK OF NOVA SCOTIA

99.955806Local8,000,000.000 7,996,464.44 7,996,464.4499.955806 0.00 0.55
99.955806Base 7,996,464.44 7,996,464.4499.955806 0.00 0.55

19 Jun 20140.1906417HFW1 BANK OF NOVA SCOTIA

100.000679Local5,000,000.000 5,000,033.97 5,000,033.97100.000679 0.00 0.34
100.000679Base 5,000,033.97 5,000,033.97100.000679 0.00 0.34
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06 Jun 20140.0106737JF67 BARCLAYS U.S. FDG LLC

99.980215Local15,000,000.000 14,997,032.26 14,997,032.2699.980215 0.00 1.03
99.980215Base 14,997,032.26 14,997,032.2699.980215 0.00 1.03

13 May 20140.0106741GWW1 BARCLAYS BK PLC

99.993407Local10,000,000.000 9,999,340.74 9,999,340.7499.993407 0.00 0.69
99.993407Base 9,999,340.74 9,999,340.7499.993407 0.00 0.69

19 May 20140.0106945MEK8 BARTON CAPITAL CORP.

99.991000Local11,460,000.000 11,458,968.60 11,458,968.6099.991000 0.00 0.79
99.991000Base 11,458,968.60 11,458,968.6099.991000 0.00 0.79

19 Aug 20140.0112476FHK5 CAFCO LLC

99.933151Local10,000,000.000 9,993,315.12 9,993,315.1299.933151 0.00 0.69
99.933151Base 9,993,315.12 9,993,315.1299.933151 0.00 0.69

19 May 20140.0112622VEK6 CRC FUNDING LLC

99.992000Local10,000,000.000 9,999,200.00 9,999,200.0099.992000 0.00 0.69
99.992000Base 9,999,200.00 9,999,200.0099.992000 0.00 0.69

21 May 20140.0112622VEM2 CRC FUNDING LLC

99.991111Local5,000,000.000 4,999,555.56 4,999,555.5699.991111 0.00 0.34
99.991111Base 4,999,555.56 4,999,555.5699.991111 0.00 0.34

17 Jun 20140.1513738KFH5 CAN AST & CAN LTD JT

99.980417Local10,000,000.000 9,998,041.67 9,998,041.6799.980417 0.00 0.69
99.980417Base 9,998,041.67 9,998,041.6799.980417 0.00 0.69

01 Jul 20140.0113738KG19 CAN AST & CAN LTD JT

99.967806Local10,000,000.000 9,996,780.55 9,996,780.5599.967806 0.00 0.69
99.967806Base 9,996,780.55 9,996,780.5599.967806 0.00 0.69

05 Jun 20140.0115060YF54 CEDAR SPRING CPTL CO

99.975694Local10,000,000.000 9,997,569.44 9,997,569.4499.975694 0.00 0.69
99.975694Base 9,997,569.44 9,997,569.4499.975694 0.00 0.69

03 Jun 20140.0116115XF34 CHARTA LLC

99.985333Local10,000,000.000 9,998,533.33 9,998,533.3399.985333 0.00 0.69
99.985333Base 9,998,533.33 9,998,533.3399.985333 0.00 0.69
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09 Jun 20140.0116115XF91 CHARTA LLC

99.979417Local10,000,000.000 9,997,941.66 9,997,941.6699.979417 0.00 0.69
99.979417Base 9,997,941.66 9,997,941.6699.979417 0.00 0.69

12 Aug 20140.0116115XHC2 CHARTA LLC

99.934195Local2,500,000.000 2,498,354.87 2,498,354.8799.934195 0.00 0.17
99.934195Base 2,498,354.87 2,498,354.8799.934195 0.00 0.17

13 May 20140.0116677KED1 CHEVRON CORP

99.997000Local10,000,000.000 9,999,700.00 9,999,700.0099.997000 0.00 0.69
99.997000Base 9,999,700.00 9,999,700.0099.997000 0.00 0.69

10 Jun 20140.0117178CFA6 CIESCO LLC

99.982222Local10,000,000.000 9,998,222.22 9,998,222.2299.982222 0.00 0.69
99.982222Base 9,998,222.22 9,998,222.2299.982222 0.00 0.69

13 May 20140.012063C1ED8 CONCORD MIN CPTL CO

99.994097Local10,000,000.000 9,999,409.68 9,999,409.6899.994097 0.00 0.69
99.994097Base 9,999,409.68 9,999,409.6899.994097 0.00 0.69

07 Jul 20140.22063C1G79 CONCORD MIN CPTL CO

99.962778Local10,000,000.000 9,996,277.77 9,996,277.7799.962778 0.00 0.69
99.962778Base 9,996,277.77 9,996,277.7799.962778 0.00 0.69

02 May 20140.142284K1E25 CROWN POINT CAP CO.

99.999611Local8,000,000.000 7,999,968.89 7,999,968.8999.999611 0.00 0.55
99.999611Base 7,999,968.89 7,999,968.8999.999611 0.00 0.55

07 Jul 20140.22284K1G72 CROWN POINT CAP CO.

99.962778Local10,000,000.000 9,996,277.78 9,996,277.7899.962778 0.00 0.69
99.962778Base 9,996,277.78 9,996,277.7899.962778 0.00 0.69

15 Aug 20140.2625152XSR2 DEUTSCHE BANK AG NY

100.000000Local10,000,000.000 10,000,000.00 10,000,000.00100.000000 0.00 0.69
100.000000Base 10,000,000.00 10,000,000.00100.000000 0.00 0.69

29 Jul 20140.2425155JNA2 DEUTSCHE BANK AG NY

100.000000Local10,000,000.000 10,000,000.00 10,000,000.00100.000000 0.00 0.69
100.000000Base 10,000,000.00 10,000,000.00100.000000 0.00 0.69
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13 May 20140.012546R3ED2 DISNEY (WALT) CO THE

99.998333Local10,000,000.000 9,999,833.33 9,999,833.3399.998333 0.00 0.69
99.998333Base 9,999,833.33 9,999,833.3399.998333 0.00 0.69

15 May 20140.012546R3EF7 DISNEY (WALT) CO THE

99.998056Local5,000,000.000 4,999,902.78 4,999,902.7899.998056 0.00 0.34
99.998056Base 4,999,902.78 4,999,902.7899.998056 0.00 0.34

16 May 20140.0129101BEG3 EMERSON ELECTRIC CO

99.996667Local5,000,000.000 4,999,833.33 4,999,833.3399.996667 0.00 0.34
99.996667Base 4,999,833.33 4,999,833.3399.996667 0.00 0.34

02 Jul 20140.0829101BG22 EMERSON ELECTRIC CO

99.986222Local10,000,000.000 9,998,622.22 9,998,622.2299.986222 0.00 0.69
99.986222Base 9,998,622.22 9,998,622.2299.986222 0.00 0.69

18 Jul 20140.1129101BGJ5 EMERSON ELECTRIC CO

99.976167Local5,000,000.000 4,998,808.33 4,998,808.3399.976167 0.00 0.34
99.976167Base 4,998,808.33 4,998,808.3399.976167 0.00 0.34

12 May 20140.0130601WEC9 FAIRWAY FINANCE CORP

99.995875Local3,152,000.000 3,151,869.98 3,151,869.9899.995875 0.00 0.22
99.995875Base 3,151,869.98 3,151,869.9899.995875 0.00 0.22

23 May 20140.0130601WEP0 FAIRWAY FINANCE CORP

99.991750Local10,000,000.000 9,999,175.00 9,999,175.0099.991750 0.00 0.69
99.991750Base 9,999,175.00 9,999,175.0099.991750 0.00 0.69

09 Jul 20140.1530601WG94 FAIRWAY FINANCE CORP

99.971250Local5,000,000.000 4,998,562.50 4,998,562.5099.971250 0.00 0.34
99.971250Base 4,998,562.50 4,998,562.5099.971250 0.00 0.34

30 May 20140.01313385XL5 FED HOME LN DISCOUNT NT DISCOUNT NOT 05/14 0.00000

99.996375Local25,000,000.000 24,999,093.75 24,999,093.7599.996375 0.00 1.72
99.996375Base 24,999,093.75 24,999,093.7599.996375 0.00 1.72

23 Jun 20140.01313397YL9 FREDDIE MAC DISCOUNT NT DISCOUNT NOT 06/14 0.00000

99.992639Local17,258,000.000 17,256,729.62 17,256,729.6299.992639 0.00 1.19
99.992639Base 17,256,729.62 17,256,729.6299.992639 0.00 1.19
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25 Jun 20140.01313589YN7 FANNIE DISCOUNT NOTE DISCOUNT NOT 06/14 0.00000

99.993889Local35,000,000.000 34,997,861.11 34,997,861.1199.993889 0.00 2.40
99.993889Base 34,997,861.11 34,997,861.1199.993889 0.00 2.40

21 Jul 20140.0136959JGM9 GENERAL ELEC CAPT CO

99.968500Local9,100,000.000 9,097,133.50 9,097,133.5099.968500 0.00 0.63
99.968500Base 9,097,133.50 9,097,133.5099.968500 0.00 0.63

30 Jun 20140.13773E3FW2 GLAXOSMITHKLINE FIN PLC

99.983333Local10,000,000.000 9,998,333.33 9,998,333.3399.983333 0.00 0.69
99.983333Base 9,998,333.33 9,998,333.3399.983333 0.00 0.69

08 Jul 20140.123773E3G84 GLAXOSMITHKLINE FIN PLC

99.977333Local10,000,000.000 9,997,733.33 9,997,733.3399.977333 0.00 0.69
99.977333Base 9,997,733.33 9,997,733.3399.977333 0.00 0.69

09 Jun 20140.1738102KF98 GOLDEN FUNDING CORP

99.981583Local15,000,000.000 14,997,237.50 14,997,237.5099.981583 0.00 1.03
99.981583Base 14,997,237.50 14,997,237.5099.981583 0.00 1.03

07 May 20140.1438346ME75 GOTHAM FDG CORP

99.997667Local10,000,000.000 9,999,766.67 9,999,766.6799.997667 0.00 0.69
99.997667Base 9,999,766.67 9,999,766.6799.997667 0.00 0.69

16 May 20140.1438346MEG5 GOTHAM FDG CORP

99.994167Local5,000,000.000 4,999,708.33 4,999,708.3399.994167 0.00 0.34
99.994167Base 4,999,708.33 4,999,708.3399.994167 0.00 0.34

30 May 20140.1538346MEW0 GOTHAM FDG CORP

99.987917Local7,000,000.000 6,999,154.16 6,999,154.1699.987917 0.00 0.48
99.987917Base 6,999,154.16 6,999,154.1699.987917 0.00 0.48

22 May 20140.1641068LEN2 HANNOVER FDG CO. LLC

99.990667Local10,000,000.000 9,999,066.67 9,999,066.6799.990667 0.00 0.69
99.990667Base 9,999,066.67 9,999,066.6799.990667 0.00 0.69

26 Jun 20140.0143851UFS7 HONEYWELL INTERNATN'

99.981333Local10,000,000.000 9,998,133.34 9,998,133.3499.981333 0.00 0.69
99.981333Base 9,998,133.34 9,998,133.3499.981333 0.00 0.69
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09 May 20140.154497W1E93 ING (US) FUNDING LLC

99.996667Local10,000,000.000 9,999,666.67 9,999,666.6799.996667 0.00 0.69
99.996667Base 9,999,666.67 9,999,666.6799.996667 0.00 0.69

02 Jul 20140.184497W1G26 ING (US) FUNDING LLC

99.969000Local5,000,000.000 4,998,450.00 4,998,450.0099.969000 0.00 0.34
99.969000Base 4,998,450.00 4,998,450.0099.969000 0.00 0.34

01 Aug 20140.244497W1H17 ING (US) FUNDING LLC

99.938667Local5,000,000.000 4,996,933.33 4,996,933.3399.938667 0.00 0.34
99.938667Base 4,996,933.33 4,996,933.3399.938667 0.00 0.34

02 May 20140.124523EME25 ILLINOIS TOOL WORKS INC

99.999667Local10,000,000.000 9,999,966.67 9,999,966.6799.999667 0.00 0.69
99.999667Base 9,999,966.67 9,999,966.6799.999667 0.00 0.69

20 May 20140.0145779QEL6 INSTITUTIONAL SECURED

99.982583Local5,000,000.000 4,999,129.17 4,999,129.1799.982583 0.00 0.34
99.982583Base 4,999,129.17 4,999,129.1799.982583 0.00 0.34

13 Jun 20140.0145779QFD3 INSTITUTIONAL SECURED

99.962703Local10,000,000.000 9,996,270.25 9,996,270.2599.962703 0.00 0.69
99.962703Base 9,996,270.25 9,996,270.2599.962703 0.00 0.69

10 Jul 20140.3245779QGA8 INSTITUTIONAL SECURED

99.937778Local5,000,000.000 4,996,888.89 4,996,888.8999.937778 0.00 0.34
99.937778Base 4,996,888.89 4,996,888.8999.937778 0.00 0.34

13 Jun 20140.014820P3FD0 JUPITER SECT CO LLC

99.981256Local10,000,000.000 9,998,125.64 9,998,125.6499.981256 0.00 0.69
99.981256Base 9,998,125.64 9,998,125.6499.981256 0.00 0.69

15 May 20140.0649438UEF5 KIMBERLY CLARK WW IN

99.997667Local5,000,000.000 4,999,883.34 4,999,883.3499.997667 0.00 0.34
99.997667Base 4,999,883.34 4,999,883.3499.997667 0.00 0.34

13 May 20140.1552952MED8 LEXINGTN PKR CAP CO LL

99.995000Local10,000,000.000 9,999,500.00 9,999,500.0099.995000 0.00 0.69
99.995000Base 9,999,500.00 9,999,500.0099.995000 0.00 0.69
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12 May 20140.1353127UEC0 LIBERTY FUNDING LLC

99.996028Local9,000,000.000 8,999,642.50 8,999,642.5099.996028 0.00 0.62
99.996028Base 8,999,642.50 8,999,642.5099.996028 0.00 0.62

21 May 20140.1353127UEM8 LIBERTY FUNDING LLC

99.992778Local12,000,000.000 11,999,133.33 11,999,133.3399.992778 0.00 0.82
99.992778Base 11,999,133.33 11,999,133.3399.992778 0.00 0.82

20 May 20140.015766P1EL1 MATCHPOINT MASTER TR

99.989972Local10,000,000.000 9,998,997.22 9,998,997.2299.989972 0.00 0.69
99.989972Base 9,998,997.22 9,998,997.2299.989972 0.00 0.69

17 Jun 20140.165766P1FH9 MATCHPOINT MASTER TR

99.979111Local10,000,000.000 9,997,911.11 9,997,911.1199.979111 0.00 0.69
99.979111Base 9,997,911.11 9,997,911.1199.979111 0.00 0.69

14 Jul 20140.260688GGE1 MIZUHO FDG LLC

99.958889Local10,000,000.000 9,995,888.89 9,995,888.8999.958889 0.00 0.69
99.958889Base 9,995,888.89 9,995,888.8999.958889 0.00 0.69

09 Jun 20140.260688LPZ3 MIZUHO BANK LTD

99.999999Local10,000,000.000 9,999,999.90 9,999,999.9099.999999 0.00 0.69
99.999999Base 9,999,999.90 9,999,999.9099.999999 0.00 0.69

29 May 20140.1762455BEV3 MOUNTCLIFF

99.986778Local20,000,000.000 19,997,355.56 19,997,355.5699.986778 0.00 1.37
99.986778Base 19,997,355.56 19,997,355.5699.986778 0.00 1.37

06 Jun 20140.0963743DF63 NATL RURAL UTIL COOP

99.991000Local15,000,000.000 14,998,650.00 14,998,650.0099.991000 0.00 1.03
99.991000Base 14,998,650.00 14,998,650.0099.991000 0.00 1.03

11 Jul 20140.164951XGB2 NEW YORK LFE CAP COR

99.980278Local10,000,000.000 9,998,027.78 9,998,027.7899.980278 0.00 0.69
99.980278Base 9,998,027.78 9,998,027.7899.980278 0.00 0.69

08 May 20140.0165409SE87 NIEUW AMSTERDAM RECV

99.997278Local15,000,000.000 14,999,591.67 14,999,591.6799.997278 0.00 1.03
99.997278Base 14,999,591.67 14,999,591.6799.997278 0.00 1.03

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
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STATE OF ARIZONA

April 30, 2014

ATZF

ST OF AZ POOL 5 LGIP

July 2, 2014As 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

05 Jun 20140.1265409SF52 NIEUW AMSTERDAM RECV

99.988333Local5,000,000.000 4,999,416.66 4,999,416.6699.988333 0.00 0.34
99.988333Base 4,999,416.66 4,999,416.6699.988333 0.00 0.34

09 May 20140.171838ME97 PHILIP MORRIS INTL

99.997778Local10,000,000.000 9,999,777.78 9,999,777.7899.997778 0.00 0.69
99.997778Base 9,999,777.78 9,999,777.7899.997778 0.00 0.69

14 May 20140.171838MEE6 PHILIP MORRIS INTL

99.996389Local10,000,000.000 9,999,638.89 9,999,638.8999.996389 0.00 0.69
99.996389Base 9,999,638.89 9,999,638.8999.996389 0.00 0.69

15 Jul 20140.2276582KGF2 RIDGEFIELD FUNDING CO

99.954167Local10,000,000.000 9,995,416.67 9,995,416.6799.954167 0.00 0.69
99.954167Base 9,995,416.67 9,995,416.6799.954167 0.00 0.69

11 Jun 20140.0179540BFB7 SALISBURY RECEIVABLES CO

99.979500Local20,000,000.000 19,995,900.00 19,995,900.0099.979500 0.00 1.37
99.979500Base 19,995,900.00 19,995,900.0099.979500 0.00 1.37

02 Jul 20140.0182124MG20 SHEFFIELD RECEIVABLE

99.965555Local5,000,000.000 4,998,277.77 4,998,277.7799.965555 0.00 0.34
99.965555Base 4,998,277.77 4,998,277.7799.965555 0.00 0.34

09 May 20140.0185520ME90 STARBIRD FDG. CORP

99.996504Local10,000,000.000 9,999,650.37 9,999,650.3799.996504 0.00 0.69
99.996504Base 9,999,650.37 9,999,650.3799.996504 0.00 0.69

03 Jun 20140.0185520MF32 STARBIRD FDG. CORP

99.981667Local10,000,000.000 9,998,166.67 9,998,166.6799.981667 0.00 0.69
99.981667Base 9,998,166.67 9,998,166.6799.981667 0.00 0.69

12 May 20140.1686562LEC2 SUMITOMO MTSU BKG CORP

99.995111Local6,500,000.000 6,499,682.22 6,499,682.2299.995111 0.00 0.45
99.995111Base 6,499,682.22 6,499,682.2299.995111 0.00 0.45

28 May 20140.0186562LEU2 SUMITOMO MTSU BKG CORP

99.985000Local3,500,000.000 3,499,475.00 3,499,475.0099.985000 0.00 0.24
99.985000Base 3,499,475.00 3,499,475.0099.985000 0.00 0.24
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Page 9



STATE OF ARIZONA

April 30, 2014

ATZF

ST OF AZ POOL 5 LGIP

July 2, 2014As 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

14 May 20140.2186562USR4 SUMITOMO MITSUI BKG CORP

100.002526Local5,600,000.000 5,600,141.43 5,600,141.43100.002526 0.00 0.38
100.002526Base 5,600,141.43 5,600,141.43100.002526 0.00 0.38

18 Jun 20140.2286562UUH3 SUMITOMO MITSUI BKG CORP

100.001331Local5,000,000.000 5,000,066.56 5,000,066.56100.001331 0.00 0.34
100.001331Base 5,000,066.56 5,000,066.56100.001331 0.00 0.34

20 May 20140.0187019SEL4 SWEDBANK

99.991556Local5,000,000.000 4,999,577.78 4,999,577.7899.991556 0.00 0.34
99.991556Base 4,999,577.78 4,999,577.7899.991556 0.00 0.34

15 May 20140.502985923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local9,559,245.060 9,559,245.06 9,559,245.06100.000000 0.00 0.66
100.000000Base 9,559,245.06 9,559,245.06100.000000 0.00 0.66

19 Jun 20140.33923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local2,055,123.980 2,055,123.98 2,055,123.98100.000000 0.00 0.14
100.000000Base 2,055,123.98 2,055,123.98100.000000 0.00 0.14

10 Jul 20140.503037923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local4,031,982.560 4,031,982.56 4,031,982.56100.000000 0.00 0.28
100.000000Base 4,031,982.56 4,031,982.56100.000000 0.00 0.28

18 Sep 20140.51923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local12,739,958.020 12,739,958.02 12,739,958.02100.000000 0.00 0.88
100.000000Base 12,739,958.02 12,739,958.02100.000000 0.00 0.88

16 Oct 20140.51923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local344,561.520 344,561.52 344,561.52100.000000 0.00 0.02
100.000000Base 344,561.52 344,561.52100.000000 0.00 0.02

18 Dec 20140.51923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local10,500,000.000 10,500,000.00 10,500,000.00100.000000 0.00 0.72
100.000000Base 10,500,000.00 10,500,000.00100.000000 0.00 0.72

01 May 20140.1492646LE14 VICTORY RECEIVABLES

100.000000Local6,200,000.000 6,200,000.00 6,200,000.00100.000000 0.00 0.43
100.000000Base 6,200,000.00 6,200,000.00100.000000 0.00 0.43

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
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STATE OF ARIZONA

April 30, 2014

ATZF

ST OF AZ POOL 5 LGIP

July 2, 2014As 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

09 May 20140.1492646LE97 VICTORY RECEIVABLES

99.996889Local11,184,000.000 11,183,652.05 11,183,652.0599.996889 0.00 0.77
99.996889Base 11,183,652.05 11,183,652.0599.996889 0.00 0.77

10 Jun 20140.1592646LFA3 VICTORY RECEIVABLES

99.983333Local5,000,000.000 4,999,166.67 4,999,166.6799.983333 0.00 0.34
99.983333Base 4,999,166.67 4,999,166.6799.983333 0.00 0.34

01 Aug 20140.019497F1H11 WELLS FARGO & CO

99.954000Local5,000,000.000 4,997,700.00 4,997,700.0099.954000 0.00 0.34
99.954000Base 4,997,700.00 4,997,700.0099.954000 0.00 0.34

06 May 20140.29497P6S33 WELLS FARGO BANK NA

100.001249Local10,000,000.000 10,000,124.86 10,000,124.86100.001249 0.00 0.69
100.001249Base 10,000,124.86 10,000,124.86100.001249 0.00 0.69

01 Jul 20140.139612C1G19 WESTPAC BANKING CORP.

99.977972Local10,000,000.000 9,997,797.23 9,997,797.2399.977972 0.00 0.69
99.977972Base 9,997,797.23 9,997,797.2399.977972 0.00 0.69

02 May 20140.1796442ME27 WHITE POINT FDG INC

99.999528Local10,442,000.000 10,441,950.69 10,441,950.6999.999528 0.00 0.72
99.999528Base 10,441,950.69 10,441,950.6999.999528 0.00 0.72

01 May 20140.05979QHS001 NOMURA REPO

100.000000Local150,782,605.680 150,782,605.68 150,782,605.68100.000000 0.00 10.36
100.000000Base 150,782,605.68 150,782,605.68100.000000 0.00 10.36

01 May 20140.03979QRC005 BANK OF AMERICA REPO

100.000000Local100,000,000.000 100,000,000.00 100,000,000.00100.000000 0.00 6.87
100.000000Base 100,000,000.00 100,000,000.00100.000000 0.00 6.87

13 May 20140.1598137SED6 WORKING CAP. MAN. CO

99.995000Local9,325,000.000 9,324,533.75 9,324,533.7599.995000 0.00 0.64
99.995000Base 9,324,533.75 9,324,533.7599.995000 0.00 0.64

03 Jun 20140.1798137SF37 WORKING CAP. MAN. CO

99.984417Local10,000,000.000 9,998,441.66 9,998,441.6699.984417 0.00 0.69
99.984417Base 9,998,441.66 9,998,441.6699.984417 0.00 0.69
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STATE OF ARIZONA

April 30, 2014

ATZF

ST OF AZ POOL 5 LGIP

July 2, 2014As 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

US DOLLAR  Total
1,207,173,476.820 Local 1,207,038,408.69 1,207,038,408.69 0.00 82.94

Base 1,207,038,408.69 1,207,038,408.69 0.00 82.94

Base1,207,173,476.820 1,207,038,408.69 1,207,038,408.69 0.00 82.94

CASH EQUIVALENT Total

FIXED INCOME
1.000000Exchange Rate:US DOLLAR

05 Dec 20140.2343502665WAD3 AMERICAN HONDA FINANCE UNSECURED 12/14 VAR

99.978200Local5,000,000.000 5,000,000.00 4,998,910.00100.000000 -1,090.00 0.34
99.978200Base 5,000,000.00 4,998,910.00100.000000 -1,090.00 0.34

17 Jul 20140.2463502666QM67 AMERICAN HONDA FINANCE SR UNSECURED 144A 07/14 VAR

100.013000Local10,000,000.000 10,000,000.00 10,001,300.00100.000000 1,300.00 0.69
100.013000Base 10,000,000.00 10,001,300.00100.000000 1,300.00 0.69

27 Oct 20140.2305578XAA6 BMW VEHICLE OWNER TRUST BMWOT 2013 A A1

100.000000Local350,939.930 350,939.93 350,939.93100.000000 0.00 0.02
100.000000Base3,000,000.000Original Face: 350,939.93 350,939.93100.000000 0.00 0.02

20 Apr 20150.205579UAA1 BMW VEHICLE LEASE TRUST BMWLT 2014 1 A1

100.000000Local15,000,000.000 15,000,000.00 15,000,000.00100.000000 0.00 1.03
100.000000Base15,000,000.000Original Face: 15,000,000.00 15,000,000.00100.000000 0.00 1.03

15 May 20147.37506051GDY2 BANK OF AMERICA CORP SR UNSECURED 05/14 7.375

100.195700Local12,500,000.000 12,532,457.03 12,524,462.50100.259656 -7,994.53 0.86
100.195700Base 12,532,457.03 12,524,462.50100.259656 -7,994.53 0.86

11 Dec 20140.40565071813BK4 BAXTER INTERNATIONAL INC SR UNSECURED 12/14 VAR

100.070400Local3,000,000.000 3,000,000.00 3,002,112.00100.000000 2,112.00 0.21
100.070400Base 3,000,000.00 3,002,112.00100.000000 2,112.00 0.21

17 Nov 20140.2414313PAA5 CARMAX AUTO OWNER TRUST CARMX 2013 4 A1

100.000000Local1,037,689.600 1,037,689.60 1,037,689.60100.000000 0.00 0.07
100.000000Base6,000,000.000Original Face: 1,037,689.60 1,037,689.60100.000000 0.00 0.07
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STATE OF ARIZONA

April 30, 2014

ATZF

ST OF AZ POOL 5 LGIP

July 2, 2014As 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

17 Feb 20150.1914313QAA3 CARMAX AUTO OWNER TRUST CARMX 2014 1 A1

100.000000Local2,575,752.370 2,575,752.37 2,575,752.37100.000000 0.00 0.18
100.000000Base4,000,000.000Original Face: 2,575,752.37 2,575,752.37100.000000 0.00 0.18

15 Dec 20141.12514912L4Y4 CATERPILLAR FINANCIAL SE SR UNSECURED 12/14 1.125

100.543400Local1,865,000.000 1,875,275.70 1,875,134.41100.550976 -141.29 0.13
100.543400Base 1,875,275.70 1,875,134.41100.550976 -141.29 0.13

21 Aug 20140.0923130A0D49 FEDERAL HOME LOAN BANK BONDS 08/14 VAR

99.998600Local50,000,000.000 50,000,000.00 49,999,300.00100.000000 -700.00 3.44
99.998600Base 50,000,000.00 49,999,300.00100.000000 -700.00 3.44

17 Sep 20150.128353130A15Z7 FEDERAL HOME LOAN BANK BONDS 09/15 VAR

99.983900Local10,000,000.000 9,998,552.44 9,998,390.0099.985524 -162.44 0.69
99.983900Base 9,998,552.44 9,998,390.0099.985524 -162.44 0.69

18 Jul 20140.01313385ZM1 FED HOME LN DISCOUNT NT DISCOUNT NOT 07/14 0.00000

99.991300Local10,000,000.000 9,998,808.33 9,999,130.0099.988083 321.67 0.69
99.991300Base 9,998,808.33 9,999,130.0099.988083 321.67 0.69

30 Jul 20140.01313385ZZ2 FED HOME LN DISCOUNT NT DISCOUNT NOT 07/14 0.00000

99.990000Local25,000,000.000 24,995,937.50 24,997,500.0099.983750 1,562.50 1.72
99.990000Base 24,995,937.50 24,997,500.0099.983750 1,562.50 1.72

23 Jul 20140.13223133EAMQ8 FEDERAL FARM CREDIT BANK BONDS 07/14 VAR

100.011600Local2,250,000.000 2,250,210.13 2,250,261.00100.009339 50.87 0.15
100.011600Base 2,250,210.13 2,250,261.00100.009339 50.87 0.15

15 Jan 20150.2334530HAA8 FORD CREDIT AUTO OWNER TRUST FORDO 2014 A A1 144A

99.996300Local969,027.810 969,027.81 968,991.96100.000000 -35.85 0.07
99.996300Base3,000,000.000Original Face: 969,027.81 968,991.96100.000000 -35.85 0.07

15 Apr 20150.234530JAA4 FORD CREDIT AUTO LEASE TRUST FORDL 2014 A A1 144A

100.000000Local5,280,468.060 5,280,468.06 5,280,468.06100.000000 0.00 0.36
100.000000Base6,000,000.000Original Face: 5,280,468.06 5,280,468.06100.000000 0.00 0.36

24 Apr 20150.2536163LAA8 GE EQUIPMENT SMALL TICKET LLC GEEST 2014 1A A1 144A

100.000000Local2,250,000.000 2,250,000.00 2,250,000.00100.000000 0.00 0.15
100.000000Base2,250,000.000Original Face: 2,250,000.00 2,250,000.00100.000000 0.00 0.15
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STATE OF ARIZONA

April 30, 2014
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ST OF AZ POOL 5 LGIP

July 2, 2014As of: View Date:

FUND:

Holdings
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Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

20 Apr 20150.25361894AA6 GM FINANCIAL AUTOMOBILE LEASIN GMALT 2014 1A A1 144A

100.000000Local10,000,000.000 10,000,000.00 10,000,000.00100.000000 0.00 0.69
100.000000Base10,000,000.000Original Face: 10,000,000.00 10,000,000.00100.000000 0.00 0.69

15 Sep 20144.7536962GK86 GENERAL ELEC CAP CORP SR UNSECURED 09/14 4.75

101.634700Local5,000,000.000 5,083,278.51 5,081,735.00101.665570 -1,543.51 0.35
101.634700Base 5,083,278.51 5,081,735.00101.665570 -1,543.51 0.35

15 Jan 20155.12538141GEA8 GOLDMAN SACHS GROUP INC SR UNSECURED 01/15 5.125

103.117200Local5,000,000.000 5,158,115.96 5,155,860.00103.162319 -2,255.96 0.35
103.117200Base 5,158,115.96 5,155,860.00103.162319 -2,255.96 0.35

29 Sep 20140.833638143UAV3 GOLDMAN SACHS GROUP INC SR UNSECURED 09/14 VAR

100.148600Local3,950,000.000 3,955,023.67 3,955,869.70100.127182 846.03 0.27
100.148600Base 3,955,023.67 3,955,869.70100.127182 846.03 0.27

15 Apr 20150.241284AAA6 HARLEY DAVIDSON MOTORCYCLE TRU HDMOT 2014 1 A1

100.000000Local7,000,000.000 7,000,000.00 7,000,000.00100.000000 0.00 0.48
100.000000Base7,000,000.000Original Face: 7,000,000.00 7,000,000.00100.000000 0.00 0.48

23 Mar 20150.1943813JAA3 HONDA AUTO RECEIVABLES OWNER T HAROT 2014 1 A1

100.000000Local6,122,218.230 6,122,218.23 6,122,218.23100.000000 0.00 0.42
100.000000Base8,000,000.000Original Face: 6,122,218.23 6,122,218.23100.000000 0.00 0.42

17 Feb 20150.244890RAA9 HYUNDAI AUTO RECEIVABLES TRUST HART 2014 A A1

100.000000Local2,240,523.580 2,241,063.74 2,240,523.58100.024109 -540.16 0.15
100.000000Base4,000,000.000Original Face: 2,241,063.74 2,240,523.58100.024109 -540.16 0.15

16 Mar 20150.244890TAA5 HYUNDAI AUTO LEASE SECURITIZAT HALST 2014 A A1 144A

100.006200Local5,956,748.670 5,956,748.67 5,957,117.99100.000000 369.32 0.41
100.006200Base7,300,000.000Original Face: 5,956,748.67 5,957,117.99100.000000 369.32 0.41

15 May 20150.247787VAA9 JOHN DEERE OWNER TRUST JDOT 2014 A A1

100.000000Local15,000,000.000 15,000,000.00 15,000,000.00100.000000 0.00 1.03
100.000000Base15,000,000.000Original Face: 15,000,000.00 15,000,000.00100.000000 0.00 1.03

15 Apr 20150.258768EAA7 MERCEDES BENZ AUTO LEASE TRUST MBALT 2014 A A1

99.999110Local8,000,000.000 8,000,000.00 7,999,928.80100.000000 -71.20 0.55
99.999110Base8,000,000.000Original Face: 8,000,000.00 7,999,928.80100.000000 -71.20 0.55
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STATE OF ARIZONA

April 30, 2014

ATZF

ST OF AZ POOL 5 LGIP
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% Curr

Base Currency: USD - US DOLLAR
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24 Nov 20140.2373328XAA7 PORSCHE INNOVATIVE LEASE OWNER PILOT 2013 1 A1 144A

100.000000Local306,685.530 306,685.53 306,685.53100.000000 0.00 0.02
100.000000Base4,500,000.000Original Face: 306,685.53 306,685.53100.000000 0.00 0.02

09 Jul 20140.8543574256LAA7 PRINCIPAL LFE GLB FND II SR SECURED 144A 07/14 VAR

100.117100Local5,105,000.000 5,111,176.35 5,110,977.96100.120986 -198.39 0.35
100.117100Base 5,111,176.35 5,110,977.96100.120986 -198.39 0.35

18 Jul 20140.3978587612EAX4 TARGET CORP SR UNSECURED 07/14 VAR

100.073100Local4,500,000.000 4,502,074.69 4,503,289.50100.046104 1,214.81 0.31
100.073100Base 4,502,074.69 4,503,289.50100.046104 1,214.81 0.31

20 May 20150.292867RAA7 VOLKSWAGEN AUTO LOAN ENHANCED VALET 2014 1 A1

100.000000Local6,000,000.000 6,000,000.00 6,000,000.00100.000000 0.00 0.41
100.000000Base6,000,000.000Original Face: 6,000,000.00 6,000,000.00100.000000 0.00 0.41

16 Mar 20150.2192887FAA9 VOLVO FINANCIAL EQUIPMENT LLC VFET 2014 1A A1 144A

100.000000Local3,310,484.480 3,310,484.48 3,310,484.48100.000000 0.00 0.23
100.000000Base4,000,000.000Original Face: 3,310,484.48 3,310,484.48100.000000 0.00 0.23

03 Nov 20140.617692976GAC5 WELLS FARGO BANK NA SUBORDINATED 11/14 VAR

100.123400Local969,000.000 970,477.33 970,195.75100.152459 -281.58 0.07
100.123400Base 970,477.33 970,195.75100.152459 -281.58 0.07

US DOLLAR  Total
245,539,538.260 Local 245,832,466.06 245,825,228.35 -7,237.71 16.89

Base113,050,000.000Original Face: 245,832,466.06 245,825,228.35 -7,237.71 16.89

Base245,539,538.260 245,832,466.06 245,825,228.35 -7,237.71 16.89

FIXED INCOME Total

113,050,000.000Original Face:
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STATE OF ARIZONA
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ST OF AZ POOL 5 LGIP

July 2, 2014As of: View Date:

FUND:

Holdings
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Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

1,450,344,229.95Base1,450,186,370.280
FUND Total

1,450,336,992.24 -7,237.71 100.00
Original Face: 113,050,000.000
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Currency Summary

Holdings

View Date: July 2, 2014

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

As of: April 30, 2014

Base Currency:USD - US DOLLAR

ST OF AZ POOL 5 LGIP

ATZF
STATE OF ARIZONA

FUND:

US DOLLAR 1.000000Exchange Rate:

-2,526,644.800 -2,526,644.80 0.000.00Local -2,526,644.80 0.17

CASH

0.00-2,526,644.80 0.000.00-2,526,644.80Base 0.17

1,207,173,476.820 1,207,038,408.69 0.000.00Local 1,207,038,408.69 82.94

CASH EQUIVALENT

0.001,207,038,408.69 0.000.001,207,038,408.69Base 82.94

245,539,538.260 245,825,228.35 -7,237.71-7,237.71Local 245,832,466.06 16.89

FIXED INCOME

113,050,000.000 -7,237.71245,825,228.35 -7,237.710.00245,832,466.06BaseOriginal Face: 16.89

US DOLLAR  Total
1,450,186,370.280 1,450,344,229.95 1,450,336,992.24 -7,237.71-7,237.71Local 100.00

0.00-7,237.71113,050,000.000 1,450,344,229.95 1,450,336,992.24 -7,237.71BaseOriginal Face: 100.00

0.00-7,237.711,450,186,370.280 1,450,344,229.95 1,450,336,992.24 -7,237.71

FUND Total
Base 100.00

113,050,000.000Original 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

April 30, 2014 July 2, 2014

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH

-2,526,644.800 -2,526,644.80 -2,526,644.80 0.17 0.00 0.00 0.00
US DOLLAR

CASH Total
-2,526,644.800 -2,526,644.80 -2,526,644.80 0.000.17 0.000.00
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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

April 30, 2014 July 2, 2014

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH EQUIVALENT

1,207,173,476.820 1,207,038,408.69 1,207,038,408.69 82.94 0.00 0.00 0.00
US DOLLAR

CASH EQUIVALENT Total
1,207,173,476.820 1,207,038,408.69 1,207,038,408.69 0.0082.94 0.000.00
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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

April 30, 2014 July 2, 2014

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FIXED INCOME

245,539,538.260 245,832,466.06 245,825,228.35 16.89 -7,237.71 0.00 -7,237.71
US DOLLAR

FIXED INCOME Total
245,539,538.260 245,832,466.06 245,825,228.35 -7,237.7116.89 -7,237.710.00
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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

April 30, 2014 July 2, 2014

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FUND Total
1,450,186,370.280 1,450,344,229.95 1,450,336,992.24 100.00 -7,237.71 0.00 -7,237.71
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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

April 30, 2014 July 2, 2014

Fund Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH
-2,526,644.800 -2,526,644.80 -2,526,644.80 0.17 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
1,207,173,476.820 1,207,038,408.69 1,207,038,408.69 82.94 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
245,539,538.260 245,832,466.06 245,825,228.35 16.89 -7,237.71 0.00 -7,237.71

7,777.20
-15,014.91

0.00
0.00

7,777.20
-15,014.91

GN GN GN
LS LS LS

Original Face: 113,050,000.000

FUND Total
1,450,186,370.280 1,450,344,229.95 1,450,336,992.24 100.00 -7,237.71 0.00 -7,237.710.000

0.00-15,014.91 LS
GN7,777.20 0.00 7,777.20

-15,014.91
GN GN
LS LS

113,050,000.000Original Face:
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