Hol dll‘lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND: ATZF STATE STREET.
As of: June 30, 2014 View Date: July 21, 2014
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
CASH
US DOLLAR Exchange Rate: 1.000000
usD US DOLLAR
-19,400,219.780 Local 1.000000 -19,400,219.78 1.000000 -19,400,219.78 0.00 1.70
Base 1.000000 -19,400,219.78 1.000000 -19,400,219.78 0.00 1.70
US DOLLAR Total
-19,400,219.780  Local -19,400,219.78 -19,400,219.78 0.00 1.70
Base -19,400,219.78 -19,400,219.78 0.00 1.70
CASH Total
-19,400,219.780 Base -19,400,219.78 -19,400,219.78 0.00 1.70
CASH EQUIVALENT
US DOLLAR Exchange Rate: 1.000000
0027A1GF0 ABBEY NATIONAL NA LL 0.14 15 Jul 2014
10,000,000.000  Local 99.994556 9,999,455.55 99.994556 9,999,455.55 0.00 0.88
Base 99.994556 9,999,455.55 99.994556 9,999,455.55 0.00 0.88
0027A1HK8 ABBEY NATIONAL NA LL 0.01 19 Aug 2014
5,000,000.000 Local 99.962101 4,998,105.03 99.962101 4,998,105.03 0.00 0.44
Base 99.962101 4,998,105.03 99.962101 4,998,105.03 0.00 0.44
0027A1KX6 ABBEY NATIONAL NA LL 0.26 31 Oct 2014
5,000,000.000 Local 99.911889 4,995,594 .45 99.916980 4,995,849.00 254.55 0.44
Base 99.911889 4,995,594 .45 99.916980 4,995,849.00 254.55 0.44
00850RFQ9 AGRICULTURAL BANK CHINA 0.55 07 Jul 2014
17,000,000.000  Local 100.008929 17,001,517.93 100.008929 17,001,517.93 0.00 1.49
Base 100.008929 17,001,517.93 100.008929 17,001,517.93 0.00 1.49
03523LGU3 ANHEUSER BUSCH INBEV WORLDWIDE 0.11 28 Jul 2014
10,000,000.000 Local 99.991750 9,999,175.00 99.991750 9,999,175.00 0.00 0.88
Base 99.991750 9,999,175.00 99.991750 9,999,175.00 0.00 0.88
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05253CGP5 AUST & NEW ZEA 0.14 23 Jul 2014
10,000,000.000  Local 99.991445 9,999,144.45 99.991445 9,999,144.45 0.00 0.88
Base 99.991445 9,999,144.45 99.991445 9,999,144.45 0.00 0.88
05253CJF4 AUST & NEW ZEA 0.15 15 Sep 2014
5,000,000.000 Local 99.968333 4,998,416.67 99.968333 4,998,416.67 0.00 0.44
Base 99.968333 4,998,416.67 99.968333 4,998,416.67 0.00 0.44
0556N1G72 BNP PARIBAS FIN INC 0.01 07 Jul 2014
5,000,000.000 Local 99.994667 4,999,733.33 99.994667 4,999,733.33 0.00 0.44
Base 99.994667 4,999,733.33 99.994667 4,999,733.33 0.00 0.44
06366BNA4 BANK OF MONTREAL 0.17 02 Jul 2014
10,000,000.000 Local 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.88
Base 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.88
06366BXQ8 BANK OF MONTREAL 0.16 05 Sep 2014
10,000,000.000 Local 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.88
Base 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.88
06416KG12 BANK OF NOVA SCOTIA 0.01 01 Jul 2014
7,000,000.000 Local 100.000000 7,000,000.00 100.000000 7,000,000.00 0.00 0.61
Base 100.000000 7,000,000.00 100.000000 7,000,000.00 0.00 0.61
06416KGE4 BANK OF NOVA SCOTIA 0.01 14 Jul 2014
8,000,000.000 Local 99.992236 7,999,378.89 99.992236 7,999,378.89 0.00 0.70
Base 99.992236 7,999,378.89 99.992236 7,999,378.89 0.00 0.70
06538GA93 BNK OF TKYO-MTBSHI L 0.25 11 Jul 2014
6,000,000.000 Local 100.005659 6,000,339.56 100.005659 6,000,339.56 0.00 0.53
Base 100.005659 6,000,339.56 100.005659 6,000,339.56 0.00 0.53
06538HMD9 BNK OF TKYO-MTBSHI L 0.13 01 Jul 2014
10,000,000.000  Local 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.88
Base 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.88
06945MHD1 BARTON CAPITAL CORP. 0.2 13 Aug 2014
10,000,000.000 Local 99.976111 9,997,611.11 99.976111 9,997,611.11 0.00 0.88
Base 99.976111 9,997,611.11 99.976111 9,997,611.11 0.00 0.88
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12476FHK5 CAFCO LLC 0.01 19 Aug 2014
10,000,000.000  Local 99.970222 9,997,022.19 99.970222 9,997,022.19 0.00 0.88
Base 99.970222 9,997,022.19 99.970222 9,997,022.19 0.00 0.88
12622VHD9 CRC FUNDING LLC 0.16 13 Aug 2014
5,000,000.000 Local 99.980889 4,999,044 .45 99.980889 4,999,044 .45 0.00 0.44
Base 99.980889 4,999,044 .45 99.980889 4,999,044 .45 0.00 0.44
13738KG19 CAN AST & CAN LTD JT 0.01 01 Jul 2014
10,000,000.000  Local 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.88
Base 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.88
13738KK14 CAN AST & CAN LTD JT 0.19 01 Oct 2014
5,000,000.000 Local 99.951444 4,997,572.22 99.947820 4,997,391.00 -181.22 0.44
Base 99.951444 4,997,572.22 99.947820 4,997,391.00 -181.22 0.44
15060YJ50 CEDAR SPRING CPTL CO 0.23 05 Sep 2014
10,000,000.000 Local 99.957833 9,995,783.34 99.957833 9,995,783.34 0.00 0.88
Base 99.957833 9,995,783.34 99.957833 9,995,783.34 0.00 0.88
15060YJ84 CEDAR SPRING CPTL CO 0.23 08 Sep 2014
5,000,000.000 Local 99.955917 4,997,795.83 99.955917 4,997,795.83 0.00 0.44
Base 99.955917 4,997,795.83 99.955917 4,997,795.83 0.00 0.44
16115XHC2 CHARTALLC 0.01 12 Aug 2014
2,500,000.000 Local 99.973167 2,499,329.17 99.973167 2,499,329.17 0.00 0.22
Base 99.973167 2,499,329.17 99.973167 2,499,329.17 0.00 0.22
17304UQU7 CITIBANK NEW YORK N. 0.23 20 Aug 2014
5,000,000.000 Local 100.011093 5,000,554.63 100.011093 5,000,554.63 0.00 0.44
Base 100.011093 5,000,554.63 100.011093 5,000,554.63 0.00 0.44
17304URZ5 CITIBANK NEW YORK N. 0.21 11 Aug 2014
5,000,000.000 Local 100.005686 5,000,284.32 100.005686 5,000,284.32 0.00 0.44
Base 100.005686 5,000,284.32 100.005686 5,000,284.32 0.00 0.44
19121BHM4 COCA-COLA COMPANY 0.1 21 Aug 2014
10,000,000.000 Local 99.985833 9,998,583.33 99.985833 9,998,583.33 0.00 0.88
Base 99.985833 9,998,583.33 99.985833 9,998,583.33 0.00 0.88
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19121BHU6 COCA-COLA COMPANY 0.1 28 Aug 2014
5,000,000.000 Local 99.983889 4,999,194.44 99.983889 4,999,194.44 0.00 0.44
Base 99.983889 4,999,194.44 99.983889 4,999,194.44 0.00 0.44
2063C1G79 CONCORD MIN CPTL CO 0.2 07 Jul 2014
10,000,000.000 Local 99.996667 9,999,666.67 99.996667 9,999,666.67 0.00 0.88
Base 99.996667 9,999,666.67 99.996667 9,999,666.67 0.00 0.88
2284K1G23 CROWN POINT CAP CO. 0.13 02 Jul 2014
6,800,000.000 Local 99.999639 6,799,975.44 99.999639 6,799,975.44 0.00 0.60
Base 99.999639 6,799,975.44 99.999639 6,799,975.44 0.00 0.60
2284K1G72 CROWN POINT CAP CO. 0.2 07 Jul 2014
10,000,000.000 Local 99.996667 9,999,666.67 99.996667 9,999,666.67 0.00 0.88
Base 99.996667 9,999,666.67 99.996667 9,999,666.67 0.00 0.88
2284K1GE7 CROWN POINT CAP CO. 0.18 14 Jul 2014
5,000,000.000 Local 99.993500 4,999,675.00 99.993500 4,999,675.00 0.00 0.44
Base 99.993500 4,999,675.00 99.993500 4,999,675.00 0.00 0.44
25152XSR2 DEUTSCHE BANK AG NY 0.26 15 Aug 2014
10,000,000.000  Local 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.88
Base 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.88
25155JNA2 DEUTSCHE BANK AG NY 0.24 29 Jul 2014
10,000,000.000  Local 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.88
Base 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.88
29101BG22 EMERSON ELECTRIC CO 0.08 02 Jul 2014
10,000,000.000 Local 99.999778 9,999,977.78 99.999778 9,999,977.78 0.00 0.88
Base 99.999778 9,999,977.78 99.999778 9,999,977.78 0.00 0.88
29101BGJ5 EMERSON ELECTRIC CO 0.11 18 Jul 2014
5,000,000.000 Local 99.994806 4,999,740.28 99.994806 4,999,740.28 0.00 0.44
Base 99.994806 4,999,740.28 99.994806 4,999,740.28 0.00 0.44
30601WG94 FAIRWAY FINANCE CORP 0.15 09 Jul 2014
5,000,000.000 Local 99.996667 4,999,833.33 99.996667 4,999,833.33 0.00 0.44
Base 99.996667 4,999,833.33 99.996667 4,999,833.33 0.00 0.44
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30601WH44 FAIRWAY FINANCE CORP 0.14 04 Aug 2014
5,000,000.000 Local 99.986778 4,999,338.89 99.986778 4,999,338.89 0.00 0.44
Base 99.986778 4,999,338.89 99.986778 4,999,338.89 0.00 0.44
36959JGM9 GENERAL ELEC CAPT CO 0.01 21 Jul 2014
9,100,000.000 Local 99.992222 9,099,292.22 99.992222 9,099,292.22 0.00 0.80
Base 99.992222 9,099,292.22 99.992222 9,099,292.22 0.00 0.80
3773E3G84 GLAXOSMITHKLINE FIN PLC 0.12 08 Jul 2014
10,000,000.000  Local 99.997667 9,999,766.67 99.997667 9,999,766.67 0.00 0.88
Base 99.997667 9,999,766.67 99.997667 9,999,766.67 0.00 0.88
38102KG71 GOLDEN FUNDING CORP 0.11 07 Jul 2014
15,104,000.000  Local 99.998167 15,103,723.09 99.998167 15,103,723.09 0.00 1.32
Base 99.998167 15,103,723.09 99.998167 15,103,723.09 0.00 1.32
38346MG16 GOTHAM FDG CORP 0.15 01 Jul 2014
15,000,000.000 Local 100.000000 15,000,000.00 100.000000 15,000,000.00 0.00 1.32
Base 100.000000 15,000,000.00 100.000000 15,000,000.00 0.00 1.32
4497TW1G26 ING (US) FUNDING LLC 0.18 02 Jul 2014
5,000,000.000 Local 99.999500 4,999,975.00 99.999500 4,999,975.00 0.00 0.44
Base 99.999500 4,999,975.00 99.999500 4,999,975.00 0.00 0.44
4497W1H17 ING (US) FUNDING LLC 0.24 01 Aug 2014
5,000,000.000 Local 99.979333 4,998,966.67 99.979333 4,998,966.67 0.00 0.44
Base 99.979333 4,998,966.67 99.979333 4,998,966.67 0.00 0.44
45779QGA8 INSTITUTIONAL SECURED 0.32 10 Jul 2014
5,000,000.000 Local 99.992000 4,999,600.00 99.992000 4,999,600.00 0.00 0.44
Base 99.992000 4,999,600.00 99.992000 4,999,600.00 0.00 0.44
45779QHL3 INSTITUTIONAL SECURED 0.3 20 Aug 2014
5,000,000.000 Local 99.958333 4,997,916.67 99.958333 4,997,916.67 0.00 0.44
Base 99.958333 4,997,916.67 99.958333 4,997,916.67 0.00 0.44
45779VAC9 INSTITUTIONAL SECURED 0.38 04 Sep 2014
5,000,000.000 Local 100.000000 5,000,000.00 100.000000 5,000,000.00 0.00 0.44
Base 100.000000 5,000,000.00 100.000000 5,000,000.00 0.00 0.44
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52952MJ35 LEXINGTN PKR CAP CO LL 0.2 03 Sep 2014
10,000,000.000 Local 99.964444 9,996,444.44 99.964444 9,996,444.44 0.00 0.88
Base 99.964444 9,996,444.44 99.964444 9,996,444 .44 0.00 0.88
53127UJC5 LIBERTY FUNDING LLC 0.17 12 Sep 2014
10,000,000.000 Local 99.965528 9,996,552.78 99.965528 9,996,552.78 0.00 0.88
Base 99.965528 9,996,552.78 99.965528 9,996,552.78 0.00 0.88
60688GGE1 MIZUHO FDG LLC 0.2 14 Jul 2014
10,000,000.000 Local 99.992778 9,999,277.78 99.992778 9,999,277.78 0.00 0.88
Base 99.992778 9,999,277.78 99.992778 9,999,277.78 0.00 0.88
62455BG17 MOUNTCLIFF 0.18 01 Jul 2014
10,000,000.000 Local 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.88
Base 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.88
63253KMC8 NAT'L AUSTRALIA FNDG 0.175 12 Dec 2014
10,000,000.000 Local 99.920278 9,992,027.78 99.910630 9,991,063.00 -964.78 0.88
Base 99.920278 9,992,027.78 99.910630 9,991,063.00 -964.78 0.88
63253TXB9 NATL AUSTRALIABK LT 0.1 15 Aug 2014
5,000,000.000 Local 99.998750 4,999,937.51 99.998750 4,999,937.51 0.00 0.44
Base 99.998750 4,999,937.51 99.998750 4,999,937.51 0.00 0.44
63743DG88 NATL RURAL UTIL COOP 0.09 08 Jul 2014
8,500,000.000 Local 99.998250 8,499,851.25 99.998250 8,499,851.25 0.00 0.75
Base 99.998250 8,499,851.25 99.998250 8,499,851.25 0.00 0.75
63743DGM7 NATL RURAL UTIL COOP 0.09 21 Jul 2014
5,000,000.000 Local 99.995000 4,999,750.00 99.995000 4,999,750.00 0.00 0.44
Base 99.995000 4,999,750.00 99.995000 4,999,750.00 0.00 0.44
64951XGB2 NEW YORK LFE CAP COR 0.1 11 Jul 2014
10,000,000.000 Local 99.997222 9,999,722.22 99.997222 9,999,722.22 0.00 0.88
Base 99.997222 9,999,722.22 99.997222 9,999,722.22 0.00 0.88
65409SHB7 NIEUW AMSTERDAM RECV 0.16 11 Aug 2014
15,000,000.000 Local 99.981778 14,997,266.67 99.981778 14,997,266.67 0.00 1.32
Base 99.981778 14,997,266.67 99.981778 14,997,266.67 0.00 1.32
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76582KGF2 RIDGEFIELD FUNDING CO 0.22 15 Jul 2014
10,000,000.000  Local 99.991444 9,999,144.44 99.991444 9,999,144.44 0.00 0.88
Base 99.991444 9,999,144.44 99.991444 9,999,144.44 0.00 0.88
82124MG20 SHEFFIELD RECEIVABLE 0.01 02 Jul 2014
5,000,000.000 Local 99.999444 4,999,972.22 99.999444 4,999,972.22 0.00 0.44
Base 99.999444 4,999,972.22 99.999444 4,999,972.22 0.00 0.44
82124MGA2 SHEFFIELD RECEIVABLE 0.15 10 Jul 2014
10,000,000.000  Local 99.996250 9,999,625.00 99.996250 9,999,625.00 0.00 0.88
Base 99.996250 9,999,625.00 99.996250 9,999,625.00 0.00 0.88
82124MH45 SHEFFIELD RECEIVABLE 0.15 04 Aug 2014
5,000,000.000 Local 99.985833 4,999,291.67 99.985833 4,999,291.67 0.00 0.44
Base 99.985833 4,999,291.67 99.985833 4,999,291.67 0.00 0.44
85749P9B9 STATE STR INSTL LIQUID RESVS 0.061028 31 Dec 2099
19,408,543.050 Local 100.000000 19,408,543.05 100.000000 19,408,543.05 0.00 1.70
Base 100.000000 19,408,543.05 100.000000 19,408,543.05 0.00 1.70
86562YAH7 SUMITOMO MITSUI BKG CORP 0.15 01 Jul 2014
10,000,000.000  Local 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.88
Base 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.88
86563HH60 SUMITOMO TR & BKNG C 0.16 06 Aug 2014
5,000,000.000 Local 99.984000 4,999,200.00 99.984000 4,999,200.00 0.00 0.44
Base 99.984000 4,999,200.00 99.984000 4,999,200.00 0.00 0.44
87019SHK3 SWEDBANK 0.17 19 Aug 2014
10,000,000.000 Local 99.976861 9,997,686.11 99.976861 9,997,686.11 0.00 0.88
Base 99.976861 9,997,686.11 99.976861 9,997,686.11 0.00 0.88
87019SJ39 SWEDBANK 0.15 03 Sep 2014
5,000,000.000 Local 99.973333 4,998,666.66 99.973333 4,998,666.66 0.00 0.44
Base 99.973333 4,998,666.66 99.973333 4,998,666.66 0.00 0.44
88602UJ84 THUNDER BAY FNDNG LLC 0.17 08 Sep 2014
10,000,000.000 Local 99.967417 9,996,741.67 99.967417 9,996,741.67 0.00 0.88
Base 99.967417 9,996,741.67 99.967417 9,996,741.67 0.00 0.88
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923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.51 10 Jul 2014
4,031,982.560 Local 100.000000 4,031,982.56 100.000000 4,031,982.56 0.00 0.35
Base 100.000000 4,031,982.56 100.000000 4,031,982.56 0.00 0.35
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.31 18 Sep 2014
10,000,000.000 Local 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.88
Base 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.88
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.51 16 Oct 2014
344,561.520 Local 100.000000 344,561.52 100.000000 344,561.52 0.00 0.03
Base 100.000000 344,561.52 100.000000 344,561.52 0.00 0.03
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.31 14 Nov 2014
9,607,865.440 Local 100.000000 9,607,865.44 100.000000 9,607,865.44 0.00 0.84
Base 100.000000 9,607,865.44 100.000000 9,607,865.44 0.00 0.84
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.51 18 Dec 2014
10,500,000.000 Local 100.000000 10,500,000.00 100.000000 10,500,000.00 0.00 0.92
Base 100.000000 10,500,000.00 100.000000 10,500,000.00 0.00 0.92
92646LGA2 VICTORY RECEIVABLES 0.14 10 Jul 2014
10,000,000.000  Local 99.996500 9,999,650.00 99.996500 9,999,650.00 0.00 0.88
Base 99.996500 9,999,650.00 99.996500 9,999,650.00 0.00 0.88
92646LGB0 VICTORY RECEIVABLES 0.14 11 Jul 2014
10,000,000.000  Local 99.996111 9,999,611.11 99.996111 9,999,611.11 0.00 0.88
Base 99.996111 9,999,611.11 99.996111 9,999,611.11 0.00 0.88
93114FG73 WAL-MART STORES INC 0.06 07 Jul 2014
10,000,000.000 Local 99.999000 9,999,900.00 99.999000 9,999,900.00 0.00 0.88
Base 99.999000 9,999,900.00 99.999000 9,999,900.00 0.00 0.88
9497F1H11 WELLS FARGO & CO 0.01 01 Aug 2014
5,000,000.000 Local 99.984500 4,999,225.00 99.984500 4,999,225.00 0.00 0.44
Base 99.984500 4,999,225.00 99.984500 4,999,225.00 0.00 0.44
9612C1G19 WESTPAC BANKING CORP. 0.13 01 Jul 2014
10,000,000.000 Local 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.88
Base 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.88
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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
96442MGE9 WHITE POINT FDG INC 0.16 14 Jul 2014
9,896,000.000 Local 99.994222 9,895,428.23 99.994222 9,895,428.23 0.00 0.87
Base 99.994222 9,895,428.23 99.994222 9,895,428.23 0.00 0.87
96442MHF5 WHITE POINT FDG INC 0.1999 15 Aug 2014
10,000,000.000 Local 99.975013 9,997,501.25 99.975013 9,997,501.25 0.00 0.88
Base 99.975013 9,997,501.25 99.975013 9,997,501.25 0.00 0.88
979QHT009 WELLS FARGO REPO 0.07 08 Jul 2014
100,000,000.000  Local 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 8.77
Base 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 8.77
979RFJ001 ALLIANCE BANK OF ARIZONA MONEY 0.24 18 Sep 2014
4,800,576.860 Local 100.000000 4,800,576.86 100.000000 4,800,576.86 0.00 0.42
Base 100.000000 4,800,576.86 100.000000 4,800,576.86 0.00 0.42
98137SG93 WORKING CAP. MAN. CO 0.14 09 Jul 2014
5,000,000.000 Local 99.996889 4,999,844 .45 99.996889 4,999,844 .45 0.00 0.44
Base 99.996889 4,999,844 .45 99.996889 4,999,844 .45 0.00 0.44
98137SGG7 WORKING CAP. MAN. CO 0.18 16 Jul 2014
5,000,000.000 Local 99.992500 4,999,625.00 99.992500 4,999,625.00 0.00 0.44
Base 99.992500 4,999,625.00 99.992500 4,999,625.00 0.00 0.44
98137SGH5 WORKING CAP. MAN. CO 0.16 17 Jul 2014
10,000,000.000  Local 99.992889 9,999,288.89 99.992889 9,999,288.89 0.00 0.88
Base 99.992889 9,999,288.89 99.992889 9,999,288.89 0.00 0.88
US DOLLAR Total
758,593,529.430 Local 758,525,511.83 758,524,620.38 -891.45 66.53
Base 758,525,511.83 758,524,620.38 -891.45 66.53
CASH EQUIVALENT Total
758,593,529.430 Base 758,525,511.83 758,524,620.38 -891.45 66.53

FIXED INCOME

US DOLLAR

Exchange Rate:

1.000000
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: June 30, 2014 View Date: July 21, 2014
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
02665WAD3 AMERICAN HONDA FINANCE UNSECURED 12/14 VAR 0.2303 05 Dec 2014
5,000,000.000 Local 100.000000 5,000,000.00 99.996900 4,999,845.00 -155.00 0.44
Base 100.000000 5,000,000.00 99.996900 4,999,845.00 -155.00 0.44
02666QM67 AMERICAN HONDA FINANCE SR UNSECURED 144A 07/14 VAR 0.24635 17 Jul 2014
10,000,000.000 Local 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.88
Base 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.88
05579UAA1 BMW VEHICLE LEASE TRUST BMWLT 2014 1 A1 0.2 20 Apr 2015
9,070,915.730  Local 100.000000 9,070,915.73 99.972990 9,068,465.68 -2,450.05 0.80
Original Face: 15,000,000.000 Base 100.000000 9,070,915.73 99.972990 9,068,465.68 -2,450.05 0.80
071813BK4 BAXTER INTERNATIONAL INC SR UNSECURED 12/14 VAR 0.40055 11 Dec 2014
3,000,000.000 Local 100.000000 3,000,000.00 100.059400 3,001,782.00 1,782.00 0.26
Base 100.000000 3,000,000.00 100.059400 3,001,782.00 1,782.00 0.26
14313QAA3 CARMAX AUTO OWNER TRUST CARMX 2014 1 A1 0.19 17 Feb 2015
1,252,867.920  Local 100.000000 1,252,867.92 100.000000 1,252,867.92 0.00 0.11
Original Face: 4,000,000.000 Base 100.000000 1,252,867.92 100.000000 1,252,867.92 0.00 0.11
14313RAA1 CARMAX AUTO OWNER TRUST CARMX 2014 2 A1 0.19 15 May 2015
8,510,424.380 Local 100.000000 8,510,424.38 100.000000 8,510,424.38 0.00 0.75
Original Face: 10,500,000.000 Base 100.000000 8,510,424.38 100.000000 8,510,424.38 0.00 0.75
14912L4Y4 CATERPILLAR FINANCIAL SE SR UNSECURED 12/14 1.125 1.125 15 Dec 2014
1,865,000.000 Local 100.403566 1,872,526.50 100.391000 1,872,292.15 -234.35 0.16
Base 100.403566 1,872,526.50 100.391000 1,872,292.15 -234.35 0.16
3130A0D49 FEDERAL HOME LOAN BANK BONDS 08/14 VAR 0.093 21 Aug 2014
50,000,000.000 Local 100.000000 50,000,000.00 100.000000 50,000,000.00 0.00 4.39
Base 100.000000 50,000,000.00 100.000000 50,000,000.00 0.00 4.39
3130A1527 FEDERAL HOME LOAN BANK BONDS 09/15 VAR 0.1271 17 Sep 2015
10,000,000.000 Local 99.987276 9,998,727.64 99.989000 9,998,900.00 172.36 0.88
Base 99.987276 9,998,727.64 99.989000 9,998,900.00 172.36 0.88
313385YV2 FED HOME LN DISCOUNT NT DISCOUNT NOT 07/14 0.00000 0.01 02 Jul 2014
50,000,000.000 Local 99.999889 49,999,944.45 99.999889 49,999,944.50 0.05 4.39
Base 99.999889 49,999,944 .45 99.999889 49,999,944 .50 0.05 4.39
& Issue has redenominated but Local is not converted
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: June 30, 2014 View Date: July 21, 2014
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
313385ZA7 FED HOME LN DISCOUNT NT DISCOUNT NOT 07/14 0.00000 0.01 07 Jul 2014
25,000,000.000 Local 99.999750 24,999,937.50 99.999750 24,999,937.50 0.00 2.19
Base 99.999750 24,999,937.50 99.999750 24,999,937.50 0.00 2.19
313385ZK5 FED HOME LN DISCOUNT NT DISCOUNT NOT 07/14 0.00000 0.01 16 Jul 2014
5,000,000.000 Local 99.998333 4,999,916.67 99.998333 4,999,916.65 -0.02 0.44
Base 99.998333 4,999,916.67 99.998333 4,999,916.65 -0.02 0.44
313385ZM1 FED HOME LN DISCOUNT NT DISCOUNT NOT 07/14 0.00000 0.01 18 Jul 2014
35,000,000.000 Local 99.997841 34,999,244 44 99.997841 34,999,244.35 -0.09 3.07
Base 99.997841 34,999,244 .44 99.997841 34,999,244.35 -0.09 3.07
313385222 FED HOME LN DISCOUNT NT DISCOUNT NOT 07/14 0.00000 0.01 30 Jul 2014
25,000,000.000 Local 99.994764 24,998,690.97 99.994764 24,998,691.00 0.03 2.19
Base 99.994764 24,998,690.97 99.994764 24,998,691.00 0.03 2.19
3133EAMQ8 FEDERAL FARM CREDIT BANK BONDS 07/14 VAR 0.13325 23 Jul 2014
2,250,000.000 Local 100.002476 2,250,055.70 100.002476 2,250,055.71 0.01 0.20
Base 100.002476 2,250,055.70 100.002476 2,250,055.71 0.01 0.20
34530JAA4 FORD CREDIT AUTO LEASE TRUST FORDL 2014 A A1 144A 0.2 15 Apr 2015
3,738,028.960 Local 100.000000 3,738,028.96 100.000000 3,738,028.96 0.00 0.33
Original Face: 6,000,000.000 Base 100.000000 3,738,028.96 100.000000 3,738,028.96 0.00 0.33
34530KAF0 FORD CREDIT AUTO OWNER TRUST FORDO 2014 B A1 144A 0.18 15 Jul 2015
11,000,000.000 Local 100.000000 11,000,000.00 100.002000 11,000,220.00 220.00 0.96
Original Face: 11,000,000.000 Base 100.000000 11,000,000.00 100.002000 11,000,220.00 220.00 0.96
36163LAA8 GE EQUIPMENT SMALL TICKET LLC GEEST 2014 1A A1 144A 0.25 24 Apr 2015
1,672,064.450 Local 100.000000 1,672,064.45 100.005190 1,672,151.23 86.78 0.15
Original Face: 2,250,000.000 Base 100.000000 1,672,064.45 100.005190 1,672,151.23 86.78 0.15
36163NAA4 GE EQUIPMENT TRANSPORTATION LL GEET 2014 1 A1 0.2 23 Jun 2015
3,000,000.000 Local 100.000000 3,000,000.00 100.002000 3,000,060.00 60.00 0.26
Original Face: 3,000,000.000 Base 100.000000 3,000,000.00 100.002000 3,000,060.00 60.00 0.26
361894AA6 GM FINANCIAL AUTOMOBILE LEASIN GMALT 2014 1A A1 144A 0.25 20 Apr 2015
5,503,741.700  Local 100.000000 5,503,741.70 99.986820 5,503,016.31 -725.39 0.48
Original Face: 10,000,000.000 Base 100.000000 5,503,741.70 99.986820 5,503,016.31 -725.39 0.48
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Holdings

As of: June 30, 2014

ST OF AZ POOL 5 LGIP

STATE OF ARIZONA
FUND:  ATZF
View Date: July 21, 2014

STATE STREET.

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
36962GK86 GENERAL ELEC CAP CORP SR UNSECURED 09/14 4.75 4.75 15 Sep 2014
5,000,000.000 Local 100.923966 5,046,198.30 100.923966 5,046,198.30 0.00 0.44
Base 100.923966 5,046,198.30 100.923966 5,046,198.30 0.00 0.44
38141GEA8 GOLDMAN SACHS GROUP INC SR UNSECURED 01/15 5.125 5.125 15 Jan 2015
5,000,000.000 Local 102.417526 5,120,876.30 102.390000 5,119,500.00 -1,376.30 0.45
Base 102.417526 5,120,876.30 102.390000 5,119,500.00 -1,376.30 0.45
38143UAV3 GOLDMAN SACHS GROUP INC SR UNSECURED 09/14 VAR 0.8341 29 Sep 2014
3,950,000.000 Local 100.075804 3,952,994.24 100.121700 3,954,807.15 1,812.91 0.35
Base 100.075804 3,952,994.24 100.121700 3,954,807.15 1,812.91 0.35
41284AAA6 HARLEY DAVIDSON MOTORCYCLE TRU HDMOT 2014 1 A1 0.2 15 Apr 2015
3,707,254.360  Local 100.000000 3,707,254.36 100.000000 3,707,254.36 0.00 0.33
Original Face: 7,000,000.000 Base 100.000000 3,707,254.36 100.000000 3,707,254.36 0.00 0.33
43813JAA3 HONDA AUTO RECEIVABLES OWNER T HAROT 2014 1 A1 0.19 23 Mar 2015
4,213,994.060 Local 100.000000 4,213,994.06 100.000000 4,213,994.06 0.00 0.37
Original Face: 8,000,000.000 Base 100.000000 4,213,994.06 100.000000 4,213,994.06 0.00 0.37
43814GAA8 HONDA AUTO RECEIVABLES OWNER T HAROT 2014 2 A1 0.18 18 May 2015
2,694,674.450 Local 100.000000 2,694,674.45 100.000000 2,694,674.45 0.00 0.24
Original Face: 3,100,000.000 Base 100.000000 2,694,674.45 100.000000 2,694,674.45 0.00 0.24
44890RAA9 HYUNDAI AUTO RECEIVABLES TRUST HART 2014 A A1 0.2 17 Feb 2015
1,147,184.000 Local 100.019075 1,147,402.82 100.000000 1,147,184.00 -218.82 0.10
Original Face: 4,000,000.000 Base 100.019075 1,147,402.82 100.000000 1,147,184.00 -218.82 0.10
44890TAA5 HYUNDAI AUTO LEASE SECURITIZAT HALST 2014 A A1 144A 0.2 16 Mar 2015
3,664,306.160 Local 100.000000 3,664,306.16 99.995540 3,664,142.73 -163.43 0.32
Original Face: 7,300,000.000 Base 100.000000 3,664,306.16 99.995540 3,664,142.73 -163.43 0.32
44890UAA2 HYUNDAI AUTO RECEIVABLES TRUST HART 2014 B A1 0.18 15 May 2015
4,586,224.690 Local 100.000000 4,586,224.69 100.000000 4,586,224.69 0.00 0.40
Original Face: 6,000,000.000 Base 100.000000 4,586,224.69 100.000000 4,586,224.69 0.00 0.40
44890VAA0 HYUNDAI AUTO LEASE SECURITIZAT HALST 2014 B A1 144A 0.2 15 Jul 2015
5,000,000.000 Local 100.000000 5,000,000.00 100.002000 5,000,100.00 100.00 0.44
Original Face: 5,000,000.000 Base 100.000000 5,000,000.00 100.002000 5,000,100.00 100.00 0.44
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: June 30, 2014 View Date: July 21, 2014
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
47787VAA9 JOHN DEERE OWNER TRUST JDOT 2014 A A1 0.2 15 May 2015
9,717,652.490 Local 100.000000 9,717,652.49 99.970160 9,714,752.74 -2,899.75 0.85
Original Face: 15,000,000.000 Base 100.000000 9,717,652.49 99.970160 9,714,752.74 -2,899.75 0.85
58768EAA7 MERCEDES BENZ AUTO LEASE TRUST MBALT 2014 A A1 0.2 15 Apr 2015
5,227,432.560 Local 100.000000 5,227,432.56 99.965520 5,225,630.14 -1,802.42 0.46
Original Face: 8,000,000.000 Base 100.000000 5,227,432.56 99.965520 5,225,630.14 -1,802.42 0.46
65477NAA4 NISSAN AUTO LEASE TRUST NALT 2014 A A1 0.18 15 Jun 2015
4,000,000.000 Local 100.000000 4,000,000.00 100.002000 4,000,080.00 80.00 0.35
Original Face: 4,000,000.000 Base 100.000000 4,000,000.00 100.002000 4,000,080.00 80.00 0.35
73328YAA5 PORSCHE FINANCIAL AUTO SECURIT PFAST 2014 1 A1 144A 0.18 26 May 2015
11,091,815.180  Local 100.000000 11,091,815.18 99.987380 11,090,415.39 -1,399.79 0.97
Original Face: 13,500,000.000 Base 100.000000 11,091,815.18 99.987380 11,090,415.39 -1,399.79 0.97
74256LAA7 PRINCIPAL LFE GLB FND Il SR SECURED 144A 07/14 VAR 0.85435 09 Jul 2014
5,105,000.000 Local 100.014027 5,105,716.10 100.014027 5,105,716.08 -0.02 0.45
Base 100.014027 5,105,716.10 100.014027 5,105,716.08 -0.02 0.45
742718DM8 PROCTER + GAMBLE CO/THE SR UNSECURED 02/15 3.5 35 15 Feb 2015
10,000,000.000  Local 101.962158 10,196,215.81 101.966900 10,196,690.00 474.19 0.89
Base 101.962158 10,196,215.81 101.966900 10,196,690.00 474.19 0.89
87612EAX4 TARGET CORP SR UNSECURED 07/14 VAR 0.39785 18 Jul 2014
4,500,000.000 Local 100.010048 4,500,452.18 100.010048 4,500,452.16 -0.02 0.39
Base 100.010048 4,500,452.18 100.010048 4,500,452.16 -0.02 0.39
92867RAA7 VOLKSWAGEN AUTO LOAN ENHANCED VALET 2014 1 A1 0.19 20 May 2015
3,852,976.140 Local 100.000000 3,852,976.14 99.997700 3,852,887.52 -88.62 0.34
Original Face: 6,000,000.000 Base 100.000000 3,852,976.14 99.997700 3,852,887.52 -88.62 0.34
92887FAA9 VOLVO FINANCIAL EQUIPMENT LLC VFET 2014 1A A1 144A 0.21 16 Mar 2015
2,501,687.020 Local 100.000000 2,501,687.02 100.000000 2,501,687.02 0.00 0.22
Original Face: 4,000,000.000 Base 100.000000 2,501,687.02 100.000000 2,501,687.02 0.00 0.22
92976GAC5 WELLS FARGO BANK NA SUBORDINATED 11/14 VAR 0.60285 03 Nov 2014
969,000.000 Local 100.102459 969,992.83 100.073600 969,713.18 -279.65 0.09
Base 100.102459 969,992.83 100.073600 969,713.18 -279.65 0.09
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Hol dll‘lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: June 30, 2014 View Date: July 21, 2014
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
US DOLLAR Total
361,792,244.250 Local 362,164,952.70 362,157,947.31 -7,005.39 31.77
Original Face: 152,650,000.000 Base 362,164,952.70 362,157,947.31 -7,005.39 31.77
FIXED INCOME Total
362,164,952.70 362,157,947.31 -7,005.39 31.77

361,792,244.250 Base
Original Face: 152,650,000.000

& Issue has redenominated but Local is not converted
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Holdings

ST OF AZ POOL 5 LGIP

STATE OF ARIZONA
FUND:  ATZF STATE STREET.

As of: June 30, 2014 View Date: July 21, 2014

Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
FUNDTotal

1,101,282,347.91 100.00

1,100,985,553.900 Base
Original Face: 152,650,000.000

1,101,290,244.75
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Holdings
Currency Summary

As of: June 30, 2014

ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:

View Date:

ATZF
July 21, 2014

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
-19,400,219.780  Local -19,400,219.78 -19,400,219.78 1.70 0.00 0.00
Base -19,400,219.78 -19,400,219.78 1.70 0.00 0.00 0.00
CASH EQUIVALENT
758,593,529.430 Local 758,525,511.83 758,524,620.38 66.53 -891.45 -891.45
Base 758,525,511.83 758,524,620.38 66.53 -891.45 0.00 -891.45
FIXED INCOME
361,792,244.250 Local 362,164,952.70 362,157,947.31 31.77 -7,005.39 -7,005.39
Original Face: 152,650,000.000 Base 362,164,952.70 362,157,947.31 31.77 -7,005.39 0.00 -7,005.39
US DOLLAR Total
1,100,985,553.900 Local 1,101,290,244.75 1,101,282,347.91 100.00 -7,896.84 -7,896.84
Original Face: 152,650,000.000 Base 1,101,290,244.75 1,101,282,347.91 100.00 -7,896.84 0.00 -7,896.84
FUND Total
1,100,985,553.900 Base 1,101,290,244.75 1,101,282,347.91 100.00 -7,896.84 0.00 -7,896.84

Original Face:

152,650,000.000
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Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET.
As of: June 30, 2014 View Date: July 21, 2014
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
US DOLLAR
-19,400,219.780 -19,400,219.78 -19,400,219.78 1.70 0.00 0.00 0.00
CASH Total
-19,400,219.780 -19,400,219.78 -19,400,219.78 1.70 0.00 0.00 0.00
Page 17 Books Closed
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Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET.
As of: June 30, 2014 View Date: July 21, 2014
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
758,593,529.430 758,525,511.83 758,524,620.38 66.53 -891.45 0.00 -891.45
CASH EQUIVALENT Total
758,593,529.430 758,525,511.83 758,524,620.38 66.53 -891.45 0.00 -891.45
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Holdings

STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET.
As of: June 30, 2014 View Date: July 21, 2014

ST OF AZ POOL 5 LGIP

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
361,792,244.250 362,164,952.70 362,157,947.31 31.77 -7,005.39 0.00 -7,005.39
FIXED INCOME Total
361,792,244.250 362,164,952.70 362,157,947.31 31.77 -7,005.39 0.00 -7,005.39
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STATE STREET.

Base Currency: USD - US DOLLAR

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

FUND Total
1,100,985,553.900 1,101,290,244.75 1,101,282,347.91 100.00 -7,896.84 0.00 -7,896.84
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I—Ioldmgs ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
A By FUND:  ATZE STATE STREET
As of: June 30, 2014 View Date: July 21, 2014
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
-19,400,219.780 -19,400,219.78 -19,400,219.78 1.70 0.00 0.00 0.00
0.00 GN 0.00 GN 0.00 GN
0.00 LS 0.00 LS 0.00 LS
CASH EQUIVALENT
758,593,529.430 758,525,511.83 758,524,620.38 66.53 -891.45 0.00 -891.45
254.55 GN 0.00 GN 254.55 GN
-1,146.00 LS 0.00 LS -1,146.00 LS
FIXED INCOME
361,792,244.250 362,164,952.70 362,157,947.31 31.77 -7,005.39 0.00 -7,005.39
4,788.33 GN 0.00 GN 4,788.33 GN
-11,793.72 LS 0.00 LS -11,793.72 LS
Original Face: 152,650,000.000
FUND Total
0.000 1,100,985,553.900 1,101,290,244.75 1,101,282,347.91 100.00 -7,896.84 0.00 -7,896.84
5,042.88 GN 0.00 GN 5,042.88 GN
-12,939.72 LS 0.00 LS -12,939.72 LS
Original Face: 152,650,000.000
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