
STATE OF ARIZONA

May 31, 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 0.18
1.000000Base -2,526,644.80 -2,526,644.801.000000 0.00 0.18

US DOLLAR  Total
-2,526,644.800 Local -2,526,644.80 -2,526,644.80 0.00 0.18

Base -2,526,644.80 -2,526,644.80 0.00 0.18

Base-2,526,644.800 -2,526,644.80 -2,526,644.80 0.00 0.18

CASH Total

CASH EQUIVALENT
1.000000Exchange Rate:US DOLLAR

15 Jul 20140.140027A1GF0 ABBEY NATIONAL NA LL

99.982889Local10,000,000.000 9,998,288.89 9,998,288.8999.982889 0.00 0.70
99.982889Base 9,998,288.89 9,998,288.8999.982889 0.00 0.70

19 Aug 20140.010027A1HK8 ABBEY NATIONAL NA LL

99.938897Local5,000,000.000 4,996,944.84 4,996,944.8499.938897 0.00 0.35
99.938897Base 4,996,944.84 4,996,944.8499.938897 0.00 0.35

31 Oct 20140.260027A1KX6 ABBEY NATIONAL NA LL

99.890222Local5,000,000.000 4,994,511.11 4,994,511.1199.890222 0.00 0.35
99.890222Base 4,994,511.11 4,994,511.1199.890222 0.00 0.35

28 Jul 20140.1103523LGU3 ANHEUSER BUSCH INBEV WORLDWIDE

99.982583Local10,000,000.000 9,998,258.33 9,998,258.3399.982583 0.00 0.70
99.982583Base 9,998,258.33 9,998,258.3399.982583 0.00 0.70

23 Jul 20140.1405253CGP5 AUST & NEW ZEA

99.979778Local10,000,000.000 9,997,977.78 9,997,977.7899.979778 0.00 0.70
99.979778Base 9,997,977.78 9,997,977.7899.979778 0.00 0.70
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15 Sep 20140.1505253CJF4 AUST & NEW ZEA

99.955833Local5,000,000.000 4,997,791.67 4,997,791.6799.955833 0.00 0.35
99.955833Base 4,997,791.67 4,997,791.6799.955833 0.00 0.35

07 Jul 20140.010556N1G72 BNP PARIBAS FIN INC

99.968000Local5,000,000.000 4,998,400.00 4,998,400.0099.968000 0.00 0.35
99.968000Base 4,998,400.00 4,998,400.0099.968000 0.00 0.35

04 Jun 20140.1706366BGW4 BANK OF MONTREAL

100.000000Local5,000,000.000 5,000,000.00 5,000,000.00100.000000 0.00 0.35
100.000000Base 5,000,000.00 5,000,000.00100.000000 0.00 0.35

02 Jul 20140.1706366BNA4 BANK OF MONTREAL

100.000000Local10,000,000.000 9,999,999.99 9,999,999.99100.000000 0.00 0.70
100.000000Base 9,999,999.99 9,999,999.99100.000000 0.00 0.70

09 Jun 20140.0106416KF96 BANK OF NOVA SCOTIA

99.996333Local5,000,000.000 4,999,816.67 4,999,816.6799.996333 0.00 0.35
99.996333Base 4,999,816.67 4,999,816.6799.996333 0.00 0.35

01 Jul 20140.0106416KG12 BANK OF NOVA SCOTIA

99.984167Local7,000,000.000 6,998,891.67 6,998,891.6799.984167 0.00 0.49
99.984167Base 6,998,891.67 6,998,891.6799.984167 0.00 0.49

14 Jul 20140.0106416KGE4 BANK OF NOVA SCOTIA

99.974319Local8,000,000.000 7,997,945.55 7,997,945.5599.974319 0.00 0.56
99.974319Base 7,997,945.55 7,997,945.5599.974319 0.00 0.56

19 Jun 20140.1906417HFW1 BANK OF NOVA SCOTIA

100.000250Local5,000,000.000 5,000,012.48 5,000,012.48100.000250 0.00 0.35
100.000250Base 5,000,012.48 5,000,012.48100.000250 0.00 0.35

06 Jun 20140.0106737JF67 BARCLAYS U.S. FDG LLC

99.997252Local15,000,000.000 14,999,587.81 14,999,587.8199.997252 0.00 1.05
99.997252Base 14,999,587.81 14,999,587.8199.997252 0.00 1.05

16 Jun 20140.1106945MFG6 BARTON CAPITAL CORP.

99.995417Local10,000,000.000 9,999,541.67 9,999,541.6799.995417 0.00 0.70
99.995417Base 9,999,541.67 9,999,541.6799.995417 0.00 0.70
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13 Aug 20140.206945MHD1 BARTON CAPITAL CORP.

99.959444Local10,000,000.000 9,995,944.44 9,995,944.4499.959444 0.00 0.70
99.959444Base 9,995,944.44 9,995,944.4499.959444 0.00 0.70

19 Aug 20140.0112476FHK5 CAFCO LLC

99.951990Local10,000,000.000 9,995,199.04 9,995,199.0499.951990 0.00 0.70
99.951990Base 9,995,199.04 9,995,199.0499.951990 0.00 0.70

13 Aug 20140.1612622VHD9 CRC FUNDING LLC

99.967556Local5,000,000.000 4,998,377.78 4,998,377.7899.967556 0.00 0.35
99.967556Base 4,998,377.78 4,998,377.7899.967556 0.00 0.35

17 Jun 20140.1513738KFH5 CAN AST & CAN LTD JT

99.993333Local10,000,000.000 9,999,333.33 9,999,333.3399.993333 0.00 0.70
99.993333Base 9,999,333.33 9,999,333.3399.993333 0.00 0.70

01 Jul 20140.0113738KG19 CAN AST & CAN LTD JT

99.984167Local10,000,000.000 9,998,416.66 9,998,416.6699.984167 0.00 0.70
99.984167Base 9,998,416.66 9,998,416.6699.984167 0.00 0.70

05 Jun 20140.0115060YF54 CEDAR SPRING CPTL CO

99.997222Local10,000,000.000 9,999,722.22 9,999,722.2299.997222 0.00 0.70
99.997222Base 9,999,722.22 9,999,722.2299.997222 0.00 0.70

03 Jun 20140.0116115XF34 CHARTA LLC

99.999111Local10,000,000.000 9,999,911.11 9,999,911.1199.999111 0.00 0.70
99.999111Base 9,999,911.11 9,999,911.1199.999111 0.00 0.70

09 Jun 20140.0116115XF91 CHARTA LLC

99.995778Local10,000,000.000 9,999,577.78 9,999,577.7899.995778 0.00 0.70
99.995778Base 9,999,577.78 9,999,577.7899.995778 0.00 0.70

12 Aug 20140.0116115XHC2 CHARTA LLC

99.954000Local2,500,000.000 2,498,850.00 2,498,850.0099.954000 0.00 0.18
99.954000Base 2,498,850.00 2,498,850.0099.954000 0.00 0.18

10 Jun 20140.0117178CFA6 CIESCO LLC

99.996000Local10,000,000.000 9,999,600.00 9,999,600.0099.996000 0.00 0.70
99.996000Base 9,999,600.00 9,999,600.0099.996000 0.00 0.70
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11 Aug 20140.2117304URZ5 CITIBANK NEW YORK N.

100.009847Local5,000,000.000 5,000,492.36 5,000,492.36100.009847 0.00 0.35
100.009847Base 5,000,492.36 5,000,492.36100.009847 0.00 0.35

21 Aug 20140.119121BHM4 COCA-COLA COMPANY

99.977500Local10,000,000.000 9,997,750.00 9,997,750.0099.977500 0.00 0.70
99.977500Base 9,997,750.00 9,997,750.0099.977500 0.00 0.70

28 Aug 20140.119121BHU6 COCA-COLA COMPANY

99.975556Local5,000,000.000 4,998,777.78 4,998,777.7899.975556 0.00 0.35
99.975556Base 4,998,777.78 4,998,777.7899.975556 0.00 0.35

07 Jul 20140.22063C1G79 CONCORD MIN CPTL CO

99.980000Local10,000,000.000 9,998,000.00 9,998,000.0099.980000 0.00 0.70
99.980000Base 9,998,000.00 9,998,000.0099.980000 0.00 0.70

07 Jul 20140.22284K1G72 CROWN POINT CAP CO.

99.980000Local10,000,000.000 9,998,000.00 9,998,000.0099.980000 0.00 0.70
99.980000Base 9,998,000.00 9,998,000.0099.980000 0.00 0.70

14 Jul 20140.182284K1GE7 CROWN POINT CAP CO.

99.978500Local5,000,000.000 4,998,925.00 4,998,925.0099.978500 0.00 0.35
99.978500Base 4,998,925.00 4,998,925.0099.978500 0.00 0.35

15 Aug 20140.2625152XSR2 DEUTSCHE BANK AG NY

100.000000Local10,000,000.000 10,000,000.00 10,000,000.00100.000000 0.00 0.70
100.000000Base 10,000,000.00 10,000,000.00100.000000 0.00 0.70

29 Jul 20140.2425155JNA2 DEUTSCHE BANK AG NY

100.000000Local10,000,000.000 10,000,000.00 10,000,000.00100.000000 0.00 0.70
100.000000Base 10,000,000.00 10,000,000.00100.000000 0.00 0.70

02 Jul 20140.0829101BG22 EMERSON ELECTRIC CO

99.993111Local10,000,000.000 9,999,311.11 9,999,311.1199.993111 0.00 0.70
99.993111Base 9,999,311.11 9,999,311.1199.993111 0.00 0.70

18 Jul 20140.1129101BGJ5 EMERSON ELECTRIC CO

99.985639Local5,000,000.000 4,999,281.94 4,999,281.9499.985639 0.00 0.35
99.985639Base 4,999,281.94 4,999,281.9499.985639 0.00 0.35
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09 Jul 20140.1530601WG94 FAIRWAY FINANCE CORP

99.984167Local5,000,000.000 4,999,208.33 4,999,208.3399.984167 0.00 0.35
99.984167Base 4,999,208.33 4,999,208.3399.984167 0.00 0.35

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

99.996944Local17,258,000.000 17,257,472.67 17,257,472.6799.996944 0.00 1.21
99.996944Base 17,257,472.67 17,257,472.6799.996944 0.00 1.21

25 Jun 20140.01313589YN7 FANNIE DISCOUNT NOTE DISCOUNT NOT 06/14 0.00000

99.997333Local35,000,000.000 34,999,066.67 34,999,066.6799.997333 0.00 2.45
99.997333Base 34,999,066.67 34,999,066.6799.997333 0.00 2.45

21 Jul 20140.0136959JGM9 GENERAL ELEC CAPT CO

99.980556Local9,100,000.000 9,098,230.56 9,098,230.5699.980556 0.00 0.64
99.980556Base 9,098,230.56 9,098,230.5699.980556 0.00 0.64

30 Jun 20140.13773E3FW2 GLAXOSMITHKLINE FIN PLC

99.991944Local10,000,000.000 9,999,194.44 9,999,194.4499.991944 0.00 0.70
99.991944Base 9,999,194.44 9,999,194.4499.991944 0.00 0.70

08 Jul 20140.123773E3G84 GLAXOSMITHKLINE FIN PLC

99.987667Local10,000,000.000 9,998,766.66 9,998,766.6699.987667 0.00 0.70
99.987667Base 9,998,766.66 9,998,766.6699.987667 0.00 0.70

09 Jun 20140.1738102KF98 GOLDEN FUNDING CORP

99.996222Local15,000,000.000 14,999,433.33 14,999,433.3399.996222 0.00 1.05
99.996222Base 14,999,433.33 14,999,433.3399.996222 0.00 1.05

01 Jul 20140.1538346MG16 GOTHAM FDG CORP

99.987500Local15,000,000.000 14,998,125.00 14,998,125.0099.987500 0.00 1.05
99.987500Base 14,998,125.00 14,998,125.0099.987500 0.00 1.05

11 Jun 20140.138362WFB2 GOVCO LLC

99.997222Local13,226,000.000 13,225,632.61 13,225,632.6199.997222 0.00 0.93
99.997222Base 13,225,632.61 13,225,632.6199.997222 0.00 0.93

26 Jun 20140.0143851UFS7 HONEYWELL INTERNATN'

99.991667Local10,000,000.000 9,999,166.67 9,999,166.6799.991667 0.00 0.70
99.991667Base 9,999,166.67 9,999,166.6799.991667 0.00 0.70
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02 Jul 20140.184497W1G26 ING (US) FUNDING LLC

99.984500Local5,000,000.000 4,999,225.00 4,999,225.0099.984500 0.00 0.35
99.984500Base 4,999,225.00 4,999,225.0099.984500 0.00 0.35

01 Aug 20140.244497W1H17 ING (US) FUNDING LLC

99.959333Local5,000,000.000 4,997,966.66 4,997,966.6699.959333 0.00 0.35
99.959333Base 4,997,966.66 4,997,966.6699.959333 0.00 0.35

13 Jun 20140.0145779QFD3 INSTITUTIONAL SECURED

99.989591Local10,000,000.000 9,998,959.14 9,998,959.1499.989591 0.00 0.70
99.989591Base 9,998,959.14 9,998,959.1499.989591 0.00 0.70

10 Jul 20140.3245779QGA8 INSTITUTIONAL SECURED

99.965333Local5,000,000.000 4,998,266.67 4,998,266.6799.965333 0.00 0.35
99.965333Base 4,998,266.67 4,998,266.6799.965333 0.00 0.35

20 Aug 20140.345779QHL3 INSTITUTIONAL SECURED

99.933333Local5,000,000.000 4,996,666.67 4,996,666.6799.933333 0.00 0.35
99.933333Base 4,996,666.67 4,996,666.6799.933333 0.00 0.35

13 Jun 20140.014820P3FD0 JUPITER SECT CO LLC

99.994769Local10,000,000.000 9,999,476.92 9,999,476.9299.994769 0.00 0.70
99.994769Base 9,999,476.92 9,999,476.9299.994769 0.00 0.70

13 Jun 20140.1353127UFD7 LIBERTY FUNDING LLC

99.995667Local13,000,000.000 12,999,436.67 12,999,436.6799.995667 0.00 0.91
99.995667Base 12,999,436.67 12,999,436.6799.995667 0.00 0.91

04 Jun 20140.15766P1F48 MATCHPOINT MASTER TR

99.999167Local10,000,000.000 9,999,916.67 9,999,916.6799.999167 0.00 0.70
99.999167Base 9,999,916.67 9,999,916.6799.999167 0.00 0.70

17 Jun 20140.165766P1FH9 MATCHPOINT MASTER TR

99.992889Local10,000,000.000 9,999,288.89 9,999,288.8999.992889 0.00 0.70
99.992889Base 9,999,288.89 9,999,288.8999.992889 0.00 0.70

14 Jul 20140.260688GGE1 MIZUHO FDG LLC

99.976111Local10,000,000.000 9,997,611.11 9,997,611.1199.976111 0.00 0.70
99.976111Base 9,997,611.11 9,997,611.1199.976111 0.00 0.70
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09 Jun 20140.260688LPZ3 MIZUHO BANK LTD

100.000000Local10,000,000.000 9,999,999.98 9,999,999.98100.000000 0.00 0.70
100.000000Base 9,999,999.98 9,999,999.98100.000000 0.00 0.70

15 Aug 20140.163253TXB9 NATL AUSTRALIA BK LT

99.997917Local5,000,000.000 4,999,895.86 4,999,895.8699.997917 0.00 0.35
99.997917Base 4,999,895.86 4,999,895.8699.997917 0.00 0.35

06 Jun 20140.0963743DF63 NATL RURAL UTIL COOP

99.998750Local15,000,000.000 14,999,812.50 14,999,812.5099.998750 0.00 1.05
99.998750Base 14,999,812.50 14,999,812.5099.998750 0.00 1.05

11 Jul 20140.164951XGB2 NEW YORK LFE CAP COR

99.988889Local10,000,000.000 9,998,888.89 9,998,888.8999.988889 0.00 0.70
99.988889Base 9,998,888.89 9,998,888.8999.988889 0.00 0.70

05 Jun 20140.1265409SF52 NIEUW AMSTERDAM RECV

99.998667Local5,000,000.000 4,999,933.33 4,999,933.3399.998667 0.00 0.35
99.998667Base 4,999,933.33 4,999,933.3399.998667 0.00 0.35

11 Aug 20140.1665409SHB7 NIEUW AMSTERDAM RECV

99.968444Local15,000,000.000 14,995,266.66 14,995,266.6699.968444 0.00 1.05
99.968444Base 14,995,266.66 14,995,266.6699.968444 0.00 1.05

24 Jun 20140.0871838MFQ8 PHILIP MORRIS INTL

99.994889Local10,000,000.000 9,999,488.89 9,999,488.8999.994889 0.00 0.70
99.994889Base 9,999,488.89 9,999,488.8999.994889 0.00 0.70

15 Jul 20140.2276582KGF2 RIDGEFIELD FUNDING CO

99.973111Local10,000,000.000 9,997,311.11 9,997,311.1199.973111 0.00 0.70
99.973111Base 9,997,311.11 9,997,311.1199.973111 0.00 0.70

11 Jun 20140.0179540BFB7 SALISBURY RECEIVABLES CO

99.995000Local20,000,000.000 19,999,000.00 19,999,000.0099.995000 0.00 1.40
99.995000Base 19,999,000.00 19,999,000.0099.995000 0.00 1.40

02 Jul 20140.0182124MG20 SHEFFIELD RECEIVABLE

99.982778Local5,000,000.000 4,999,138.89 4,999,138.8999.982778 0.00 0.35
99.982778Base 4,999,138.89 4,999,138.8999.982778 0.00 0.35
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10 Jul 20140.1582124MGA2 SHEFFIELD RECEIVABLE

99.983750Local10,000,000.000 9,998,375.00 9,998,375.0099.983750 0.00 0.70
99.983750Base 9,998,375.00 9,998,375.0099.983750 0.00 0.70

03 Jun 20140.0185520MF32 STARBIRD FDG. CORP

99.998889Local10,000,000.000 9,999,888.89 9,999,888.8999.998889 0.00 0.70
99.998889Base 9,999,888.89 9,999,888.8999.998889 0.00 0.70

18 Jun 20140.2286562UUH3 SUMITOMO MITSUI BKG CORP

100.000472Local5,000,000.000 5,000,023.58 5,000,023.58100.000472 0.00 0.35
100.000472Base 5,000,023.58 5,000,023.58100.000472 0.00 0.35

19 Aug 20140.1787019SHK3 SWEDBANK

99.962694Local10,000,000.000 9,996,269.44 9,996,269.4499.962694 0.00 0.70
99.962694Base 9,996,269.44 9,996,269.4499.962694 0.00 0.70

08 Sep 20140.1788602UJ84 THUNDER BAY FNDNG LLC

99.953250Local10,000,000.000 9,995,325.00 9,995,325.0099.953250 0.00 0.70
99.953250Base 9,995,325.00 9,995,325.0099.953250 0.00 0.70

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 0.89
100.000000Base 12,739,958.02 12,739,958.02100.000000 0.00 0.89

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

13 Nov 20140.31923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local9,607,865.440 9,607,865.44 9,607,865.44100.000000 0.00 0.67
100.000000Base 9,607,865.44 9,607,865.44100.000000 0.00 0.67

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

May 31, 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

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 0.74
100.000000Base 10,500,000.00 10,500,000.00100.000000 0.00 0.74

10 Jun 20140.1592646LFA3 VICTORY RECEIVABLES

99.996250Local5,000,000.000 4,999,812.50 4,999,812.5099.996250 0.00 0.35
99.996250Base 4,999,812.50 4,999,812.5099.996250 0.00 0.35

01 Aug 20140.019497F1H11 WELLS FARGO & CO

99.969500Local5,000,000.000 4,998,475.00 4,998,475.0099.969500 0.00 0.35
99.969500Base 4,998,475.00 4,998,475.0099.969500 0.00 0.35

01 Jul 20140.139612C1G19 WESTPAC BANKING CORP.

99.989167Local10,000,000.000 9,998,916.67 9,998,916.6799.989167 0.00 0.70
99.989167Base 9,998,916.67 9,998,916.6799.989167 0.00 0.70

16 Jun 20140.1596442MFG5 WHITE POINT FDG INC

99.993750Local10,000,000.000 9,999,375.00 9,999,375.0099.993750 0.00 0.70
99.993750Base 9,999,375.00 9,999,375.0099.993750 0.00 0.70

02 Jun 20140.06979QHT009 WELLS FARGO REPO

100.000000Local112,188,600.690 112,188,600.69 112,188,600.69100.000000 0.00 7.86
100.000000Base 112,188,600.69 112,188,600.69100.000000 0.00 7.86

02 Jun 20140.05979QHU006 DEUTSCHE BANK REPO

100.000000Local100,000,000.000 100,000,000.00 100,000,000.00100.000000 0.00 7.00
100.000000Base 100,000,000.00 100,000,000.00100.000000 0.00 7.00

02 Jun 20140.07979QHU006 DEUTSCHE BANK REPO

100.000000Local100,000,000.000 100,000,000.00 100,000,000.00100.000000 0.00 7.00
100.000000Base 100,000,000.00 100,000,000.00100.000000 0.00 7.00

27 Jun 20140.06979QHU006 DEUTSCHE BANK REPO

100.000000Local25,000,000.000 25,000,000.00 25,000,000.00100.000000 0.00 1.75
100.000000Base 25,000,000.00 25,000,000.00100.000000 0.00 1.75

02 Jun 20140.02979QRC005 BANK OF AMERICA REPO

100.000000Local100,000,000.000 100,000,000.00 100,000,000.00100.000000 0.00 7.00
100.000000Base 100,000,000.00 100,000,000.00100.000000 0.00 7.00

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

May 31, 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

03 Jun 20140.1798137SF37 WORKING CAP. MAN. CO

99.999056Local10,000,000.000 9,999,905.56 9,999,905.5699.999056 0.00 0.70
99.999056Base 9,999,905.56 9,999,905.5699.999056 0.00 0.70

09 Jun 20140.1598137SF94 WORKING CAP. MAN. CO

99.996667Local5,000,000.000 4,999,833.33 4,999,833.3399.996667 0.00 0.35
99.996667Base 4,999,833.33 4,999,833.3399.996667 0.00 0.35

16 Jul 20140.1898137SGG7 WORKING CAP. MAN. CO

99.977500Local5,000,000.000 4,998,875.00 4,998,875.0099.977500 0.00 0.35
99.977500Base 4,998,875.00 4,998,875.0099.977500 0.00 0.35

US DOLLAR  Total
1,181,552,092.210 Local 1,181,456,453.64 1,181,456,453.64 0.00 82.75

Base 1,181,456,453.64 1,181,456,453.64 0.00 82.75

Base1,181,552,092.210 1,181,456,453.64 1,181,456,453.64 0.00 82.75

CASH EQUIVALENT Total

FIXED INCOME
1.000000Exchange Rate:US DOLLAR

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

99.995300Local5,000,000.000 5,000,000.00 4,999,765.00100.000000 -235.00 0.35
99.995300Base 5,000,000.00 4,999,765.00100.000000 -235.00 0.35

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

100.007500Local10,000,000.000 10,000,000.00 10,000,750.00100.000000 750.00 0.70
100.007500Base 10,000,000.00 10,000,750.00100.000000 750.00 0.70

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

99.968710Local11,187,284.640 11,187,284.64 11,183,784.14100.000000 -3,500.50 0.78
99.968710Base15,000,000.000Original Face: 11,187,284.64 11,183,784.14100.000000 -3,500.50 0.78

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

100.037100Local3,000,000.000 3,000,000.00 3,001,113.00100.000000 1,113.00 0.21
100.037100Base 3,000,000.00 3,001,113.00100.000000 1,113.00 0.21

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

May 31, 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 Nov 20140.2414313PAA5 CARMAX AUTO OWNER TRUST CARMX 2013 4 A1

100.000000Local63,270.120 63,270.12 63,270.12100.000000 0.00 0.00
100.000000Base6,000,000.000Original Face: 63,270.12 63,270.12100.000000 0.00 0.00

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

100.000000Local1,918,883.650 1,918,883.65 1,918,883.65100.000000 0.00 0.13
100.000000Base4,000,000.000Original Face: 1,918,883.65 1,918,883.65100.000000 0.00 0.13

15 May 20150.1914313RAA1 CARMAX AUTO OWNER TRUST CARMX 2014 2 A1

100.000000Local10,500,000.000 10,500,000.00 10,500,000.00100.000000 0.00 0.74
100.000000Base10,500,000.000Original Face: 10,500,000.00 10,500,000.00100.000000 0.00 0.74

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

100.465900Local1,865,000.000 1,873,878.57 1,873,689.04100.476063 -189.53 0.13
100.465900Base 1,873,878.57 1,873,689.04100.476063 -189.53 0.13

21 Aug 20140.0893130A0D49 FEDERAL HOME LOAN BANK BONDS 08/14 VAR

99.999500Local50,000,000.000 50,000,000.00 49,999,750.00100.000000 -250.00 3.50
99.999500Base 50,000,000.00 49,999,750.00100.000000 -250.00 3.50

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

99.986100Local10,000,000.000 9,998,641.48 9,998,610.0099.986415 -31.48 0.70
99.986100Base 9,998,641.48 9,998,610.0099.986415 -31.48 0.70

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

99.996200Local10,000,000.000 9,999,281.94 9,999,620.0099.992819 338.06 0.70
99.996200Base 9,999,281.94 9,999,620.0099.992819 338.06 0.70

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

99.995200Local25,000,000.000 24,997,336.80 24,998,800.0099.989347 1,463.20 1.75
99.995200Base 24,997,336.80 24,998,800.0099.989347 1,463.20 1.75

23 Jul 20140.12853133EAMQ8 FEDERAL FARM CREDIT BANK BONDS 07/14 VAR

100.009200Local2,250,000.000 2,250,131.65 2,250,207.00100.005851 75.35 0.16
100.009200Base 2,250,131.65 2,250,207.00100.005851 75.35 0.16

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

99.998200Local405,331.770 405,331.77 405,324.47100.000000 -7.30 0.03
99.998200Base3,000,000.000Original Face: 405,331.77 405,324.47100.000000 -7.30 0.03

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

May 31, 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

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

100.000000Local4,513,513.350 4,513,513.35 4,513,513.35100.000000 0.00 0.32
100.000000Base6,000,000.000Original Face: 4,513,513.35 4,513,513.35100.000000 0.00 0.32

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

100.009200Local1,840,158.270 1,840,158.27 1,840,327.56100.000000 169.29 0.13
100.009200Base2,250,000.000Original Face: 1,840,158.27 1,840,327.56100.000000 169.29 0.13

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

99.984710Local6,996,985.500 6,996,985.50 6,995,915.66100.000000 -1,069.84 0.49
99.984710Base10,000,000.000Original Face: 6,996,985.50 6,995,915.66100.000000 -1,069.84 0.49

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

101.269000Local5,000,000.000 5,064,434.47 5,063,450.00101.288689 -984.47 0.35
101.269000Base 5,064,434.47 5,063,450.00101.288689 -984.47 0.35

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

102.836200Local5,000,000.000 5,139,190.89 5,141,810.00102.783818 2,619.11 0.36
102.836200Base 5,139,190.89 5,141,810.00102.783818 2,619.11 0.36

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

100.150700Local3,950,000.000 3,953,992.32 3,955,952.65100.101071 1,960.33 0.28
100.150700Base 3,953,992.32 3,955,952.65100.101071 1,960.33 0.28

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

100.000000Local5,354,233.220 5,354,233.22 5,354,233.22100.000000 0.00 0.38
100.000000Base7,000,000.000Original Face: 5,354,233.22 5,354,233.22100.000000 0.00 0.38

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

100.000000Local5,161,275.270 5,161,275.27 5,161,275.27100.000000 0.00 0.36
100.000000Base8,000,000.000Original Face: 5,161,275.27 5,161,275.27100.000000 0.00 0.36

18 May 20150.1843814GAA8 HONDA AUTO RECEIVABLES OWNER T HAROT 2014 2 A1

100.000000Local3,100,000.000 3,100,000.00 3,100,000.00100.000000 0.00 0.22
100.000000Base3,100,000.000Original Face: 3,100,000.00 3,100,000.00100.000000 0.00 0.22

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

100.000000Local1,683,642.120 1,684,004.95 1,683,642.12100.021550 -362.83 0.12
100.000000Base4,000,000.000Original Face: 1,684,004.95 1,683,642.12100.021550 -362.83 0.12

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

May 31, 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

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

99.995940Local4,844,025.730 4,844,025.73 4,843,829.06100.000000 -196.67 0.34
99.995940Base7,300,000.000Original Face: 4,844,025.73 4,843,829.06100.000000 -196.67 0.34

15 May 20150.1844890UAA2 HYUNDAI AUTO RECEIVABLES TRUST HART 2014 B A1

100.000000Local6,000,000.000 6,000,000.00 6,000,000.00100.000000 0.00 0.42
100.000000Base6,000,000.000Original Face: 6,000,000.00 6,000,000.00100.000000 0.00 0.42

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

99.967520Local11,087,530.500 11,087,530.50 11,083,929.27100.000000 -3,601.23 0.78
99.967520Base15,000,000.000Original Face: 11,087,530.50 11,083,929.27100.000000 -3,601.23 0.78

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

100.002690Local6,136,022.030 6,136,022.03 6,136,187.09100.000000 165.06 0.43
100.002690Base8,000,000.000Original Face: 6,136,022.03 6,136,187.09100.000000 165.06 0.43

26 May 20150.1873328YAA5 PORSCHE FINANCIAL AUTO SECURIT PFAST 2014 1 A1 144A

100.000000Local13,500,000.000 13,500,000.00 13,500,000.00100.000000 0.00 0.95
100.000000Base13,500,000.000Original Face: 13,500,000.00 13,500,000.00100.000000 0.00 0.95

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

100.063800Local5,105,000.000 5,108,401.47 5,108,256.99100.066630 -144.48 0.36
100.063800Base 5,108,401.47 5,108,256.99100.066630 -144.48 0.36

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

100.021800Local4,500,000.000 4,501,250.13 4,500,981.00100.027781 -269.13 0.32
100.021800Base 4,501,250.13 4,500,981.00100.027781 -269.13 0.32

20 May 20150.1992867RAA7 VOLKSWAGEN AUTO LOAN ENHANCED VALET 2014 1 A1

99.997300Local4,648,162.390 4,648,162.39 4,648,036.89100.000000 -125.50 0.33
99.997300Base6,000,000.000Original Face: 4,648,162.39 4,648,036.89100.000000 -125.50 0.33

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

100.000000Local2,907,821.350 2,907,821.35 2,907,821.35100.000000 0.00 0.20
100.000000Base4,000,000.000Original Face: 2,907,821.35 2,907,821.35100.000000 0.00 0.20

03 Nov 20140.6028592976GAC5 WELLS FARGO BANK NA SUBORDINATED 11/14 VAR

100.107400Local969,000.000 970,231.10 970,040.71100.127049 -190.39 0.07
100.107400Base 970,231.10 970,040.71100.127049 -190.39 0.07

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

May 31, 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
243,487,139.910 Local 243,705,273.56 243,702,768.61 -2,504.95 17.07

Base138,650,000.000Original Face: 243,705,273.56 243,702,768.61 -2,504.95 17.07

Base243,487,139.910 243,705,273.56 243,702,768.61 -2,504.95 17.07

FIXED INCOME Total

138,650,000.000Original 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

May 31, 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

1,422,635,082.40Base1,422,512,587.320
FUND Total

1,422,632,577.45 -2,504.95 100.00
Original Face: 138,650,000.000

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: July 2, 2014

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

As of: May 31, 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 0.18

CASH

0.00-2,526,644.80 0.000.00-2,526,644.80Base 0.18

1,181,552,092.210 1,181,456,453.64 0.000.00Local 1,181,456,453.64 82.75

CASH EQUIVALENT

0.001,181,456,453.64 0.000.001,181,456,453.64Base 82.75

243,487,139.910 243,702,768.61 -2,504.95-2,504.95Local 243,705,273.56 17.07

FIXED INCOME

138,650,000.000 -2,504.95243,702,768.61 -2,504.950.00243,705,273.56BaseOriginal Face: 17.07

US DOLLAR  Total
1,422,512,587.320 1,422,635,082.40 1,422,632,577.45 -2,504.95-2,504.95Local 100.00

0.00-2,504.95138,650,000.000 1,422,635,082.40 1,422,632,577.45 -2,504.95BaseOriginal Face: 100.00

0.00-2,504.951,422,512,587.320 1,422,635,082.40 1,422,632,577.45 -2,504.95

FUND Total
Base 100.00

138,650,000.000Original Face:

Prepared by State StreetPage 16 Books Closed



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

May 31, 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 0.18 0.00 0.00 0.00
US DOLLAR

CASH Total
-2,526,644.800 -2,526,644.80 -2,526,644.80 0.000.18 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

May 31, 2014 July 2, 2014

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH EQUIVALENT

1,181,552,092.210 1,181,456,453.64 1,181,456,453.64 82.75 0.00 0.00 0.00
US DOLLAR

CASH EQUIVALENT Total
1,181,552,092.210 1,181,456,453.64 1,181,456,453.64 0.0082.75 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

May 31, 2014 July 2, 2014

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FIXED INCOME

243,487,139.910 243,705,273.56 243,702,768.61 17.07 -2,504.95 0.00 -2,504.95
US DOLLAR

FIXED INCOME Total
243,487,139.910 243,705,273.56 243,702,768.61 -2,504.9517.07 -2,504.950.00
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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

May 31, 2014 July 2, 2014

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FUND Total
1,422,512,587.320 1,422,635,082.40 1,422,632,577.45 100.00 -2,504.95 0.00 -2,504.95
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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

May 31, 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 0.18 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
1,181,552,092.210 1,181,456,453.64 1,181,456,453.64 82.75 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
243,487,139.910 243,705,273.56 243,702,768.61 17.07 -2,504.95 0.00 -2,504.95

8,653.40
-11,158.35

0.00
0.00

8,653.40
-11,158.35

GN GN GN
LS LS LS

Original Face: 138,650,000.000

FUND Total
1,422,512,587.320 1,422,635,082.40 1,422,632,577.45 100.00 -2,504.95 0.00 -2,504.950.000

0.00-11,158.35 LS
GN8,653.40 0.00 8,653.40

-11,158.35
GN GN
LS LS

138,650,000.000Original Face:
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