
STATE OF ARIZONA

October 31, 2014

ATZF

ST OF AZ POOL 5 LGIP

January 14, 2015As 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-0.010 -0.01 -0.011.000000 0.00 0.00
1.000000Base -0.01 -0.011.000000 0.00 0.00

US DOLLAR  Total
-0.010 Local -0.01 -0.01 0.00 0.00

Base -0.01 -0.01 0.00 0.00

Base-0.010 -0.01 -0.01 0.00 0.00

CASH Total

CASH EQUIVALENT
1.000000Exchange Rate:US DOLLAR

20 Jan 20150.210027A1NL9 ABBEY NATIONAL NA LL

99.953333Local10,000,000.000 9,995,333.34 9,995,333.3499.953333 0.00 0.73
99.953333Base 9,995,333.34 9,995,333.3499.953333 0.00 0.73

18 Nov 20140.100282DLJ7 ABBOT LABORATORIES

99.995278Local5,000,000.000 4,999,763.89 4,999,763.8999.995278 0.00 0.37
99.995278Base 4,999,763.89 4,999,763.8999.995278 0.00 0.37

20 Jan 20150.0900282DNL0 ABBOT LABORATORIES

99.980000Local10,000,000.000 9,998,000.00 9,998,000.0099.980000 0.00 0.73
99.980000Base 9,998,000.00 9,998,000.0099.980000 0.00 0.73

27 Jan 20150.600850VNT5 AGRICULTURAL BANK CHINA

99.855000Local10,000,000.000 9,985,500.00 9,985,500.0099.855000 0.00 0.73
99.855000Base 9,985,500.00 9,985,500.0099.855000 0.00 0.73

30 Jan 20150.5900850VNW8 AGRICULTURAL BANK CHINA

99.858110Local9,300,000.000 9,286,282.50 9,286,804.2399.852500 521.73 0.68
99.858110Base 9,286,282.50 9,286,804.2399.852500 521.73 0.68
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05 Dec 20140.234602665WAD3 AMERICAN HONDA FINANCE UNSECURED 12/14 VAR

100.000000Local5,000,000.000 5,000,000.00 5,000,000.00100.000000 0.00 0.37
100.000000Base 5,000,000.00 5,000,000.00100.000000 0.00 0.37

14 Apr 20150.212806366CEZ7 BANK OF MONTREAL- BBA LIBOR USD 1 MONTH

99.995400Local10,000,000.000 10,000,000.00 9,999,540.00100.000000 -460.00 0.73
99.995400Base 10,000,000.00 9,999,540.00100.000000 -460.00 0.73

02 Feb 20150.1606417HVM5 BANK OF NOVA SCOTIA/THE

100.000000Local10,000,000.000 10,000,000.00 10,000,000.00100.000000 0.00 0.73
100.000000Base 10,000,000.00 10,000,000.00100.000000 0.00 0.73

03 Nov 20140.2106538HRM4 BNK OF TKYO-MTBSHI L

100.000611Local6,800,000.000 6,800,041.53 6,800,041.53100.000611 0.00 0.50
100.000611Base 6,800,041.53 6,800,041.53100.000611 0.00 0.50

06 Nov 20140.1806945ML61 BARTON CAPITAL CORP.

99.997500Local10,000,000.000 9,999,750.00 9,999,750.0099.997500 0.00 0.73
99.997500Base 9,999,750.00 9,999,750.0099.997500 0.00 0.73

05 Dec 20140.1506945MM52 BARTON CAPITAL CORP.

99.985833Local10,000,000.000 9,998,583.33 9,998,583.3399.985833 0.00 0.73
99.985833Base 9,998,583.33 9,998,583.3399.985833 0.00 0.73

11 Dec 20140.4046071813BK4 BAXTER INTERNATIONAL INC SR UNSECURED 12/14 VAR

100.000000Local3,000,000.000 3,000,000.00 3,000,000.00100.000000 0.00 0.22
100.000000Base 3,000,000.00 3,000,000.00100.000000 0.00 0.22

03 Dec 20140.1712476FM37 CAFCO LLC

99.984889Local5,000,000.000 4,999,244.44 4,999,244.4499.984889 0.00 0.37
99.984889Base 4,999,244.44 4,999,244.4499.984889 0.00 0.37

18 Dec 20140.1612476FMJ2 CAFCO LLC

99.979111Local5,000,000.000 4,998,955.56 4,998,955.5699.979111 0.00 0.37
99.979111Base 4,998,955.56 4,998,955.5699.979111 0.00 0.37

13 Nov 20140.1712622VLD4 CRC FUNDING LLC

99.994333Local5,000,000.000 4,999,716.67 4,999,716.6799.994333 0.00 0.37
99.994333Base 4,999,716.67 4,999,716.6799.994333 0.00 0.37
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17 Nov 20140.1712622VLH5 CRC FUNDING LLC

99.992444Local5,000,000.000 4,999,622.22 4,999,622.2299.992444 0.00 0.37
99.992444Base 4,999,622.22 4,999,622.2299.992444 0.00 0.37

03 Nov 20140.1313738KL39 CAN AST & CAN LTD JT

99.999278Local5,000,000.000 4,999,963.89 4,999,963.8999.999278 0.00 0.37
99.999278Base 4,999,963.89 4,999,963.8999.999278 0.00 0.37

18 Dec 20140.2113738KMJ3 CAN AST & CAN LTD JT

99.972583Local5,000,000.000 4,998,629.17 4,998,629.1799.972583 0.00 0.37
99.972583Base 4,998,629.17 4,998,629.1799.972583 0.00 0.37

22 Dec 20140.1613738KMN4 CAN AST & CAN LTD JT

99.977333Local5,000,000.000 4,998,866.66 4,998,866.6699.977333 0.00 0.37
99.977333Base 4,998,866.66 4,998,866.6699.977333 0.00 0.37

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

100.106329Local1,865,000.000 1,866,983.03 1,866,983.03100.106329 0.00 0.14
100.106329Base 1,866,983.03 1,866,983.03100.106329 0.00 0.14

12 Nov 20140.1915060YLC2 CEDAR SPRING CPTL CO

99.994194Local20,000,000.000 19,998,838.89 19,998,838.8999.994194 0.00 1.47
99.994194Base 19,998,838.89 19,998,838.8999.994194 0.00 1.47

03 Dec 20140.1916115XM36 CHARTA LLC

99.983111Local10,000,000.000 9,998,311.11 9,998,311.1199.983111 0.00 0.73
99.983111Base 9,998,311.11 9,998,311.1199.983111 0.00 0.73

04 Dec 20140.1416115XM44 CHARTA LLC

99.987167Local9,750,000.000 9,748,748.75 9,748,748.7599.987167 0.00 0.72
99.987167Base 9,748,748.75 9,748,748.7599.987167 0.00 0.72

08 Dec 20140.116677KM83 CHEVRON CORP

99.989722Local10,000,000.000 9,998,972.22 9,998,972.2299.989722 0.00 0.73
99.989722Base 9,998,972.22 9,998,972.2299.989722 0.00 0.73

05 Nov 20140.1717178CL50 CIESCO LLC

99.998111Local10,000,000.000 9,999,811.11 9,999,811.1199.998111 0.00 0.73
99.998111Base 9,999,811.11 9,999,811.1199.998111 0.00 0.73
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30 Jan 20150.1119121BNW5 COCA-COLA COMPANY

99.974720Local10,500,000.000 10,497,112.50 10,497,345.6099.972500 233.10 0.77
99.974720Base 10,497,112.50 10,497,345.6099.972500 233.10 0.77

15 Nov 20140.619416QDW7 COLGATE PALMOLIVE CO SR UNSECURED 11/14 0.6

100.015244Local6,345,000.000 6,345,967.26 6,345,967.26100.015244 0.00 0.47
100.015244Base 6,345,967.26 6,345,967.26100.015244 0.00 0.47

07 Nov 20140.1722532CL77 CREDIT AGRICOLE NORTH AMER INC

99.997167Local5,000,000.000 4,999,858.33 4,999,858.3399.997167 0.00 0.37
99.997167Base 4,999,858.33 4,999,858.3399.997167 0.00 0.37

08 Dec 20140.3322533MJP7 CREDIT AGRICOLE

100.020535Local6,000,000.000 6,001,232.11 6,001,232.11100.020535 0.00 0.44
100.020535Base 6,001,232.11 6,001,232.11100.020535 0.00 0.44

04 Nov 20140.122284K1L43 CROWN POINT CAP CO.

99.999000Local5,000,000.000 4,999,950.00 4,999,950.0099.999000 0.00 0.37
99.999000Base 4,999,950.00 4,999,950.0099.999000 0.00 0.37

18 Dec 20140.129101BMJ8 EMERSON ELECTRIC CO

99.986944Local10,000,000.000 9,998,694.44 9,998,694.4499.986944 0.00 0.73
99.986944Base 9,998,694.44 9,998,694.4499.986944 0.00 0.73

23 Dec 20140.1129101BMP4 EMERSON ELECTRIC CO

99.984111Local10,000,000.000 9,998,411.11 9,998,411.1199.984111 0.00 0.73
99.984111Base 9,998,411.11 9,998,411.1199.984111 0.00 0.73

12 Jan 20150.01313384AM1 FED HOME LN DISCOUNT NT DISCOUNT NOT 01/15 0.00000

99.992000Local40,000,000.000 39,996,800.00 39,996,800.0099.992000 0.00 2.94
99.992000Base 39,996,800.00 39,996,800.0099.992000 0.00 2.94

16 Dec 20140.01313397T43 FREDDIE MAC DISCOUNT NT DISCOUNT NOT 12/14 0.00000

99.999375Local50,000,000.000 49,999,687.50 49,999,687.5099.999375 0.00 3.67
99.999375Base 49,999,687.50 49,999,687.5099.999375 0.00 3.67

20 Jan 20150.183773E3NL7 GLAXOSMITHKLINE FIN PLC

99.960000Local7,000,000.000 6,997,200.00 6,997,200.0099.960000 0.00 0.51
99.960000Base 6,997,200.00 6,997,200.0099.960000 0.00 0.51
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15 Jan 20150.238102KNF5 GOLDEN FUNDING CORP

99.958333Local10,000,000.000 9,995,833.33 9,995,833.3399.958333 0.00 0.73
99.958333Base 9,995,833.33 9,995,833.3399.958333 0.00 0.73

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

100.915730Local5,000,000.000 5,045,786.48 5,045,786.48100.915730 0.00 0.37
100.915730Base 5,045,786.48 5,045,786.48100.915730 0.00 0.37

04 Nov 20140.1438346ML44 GOTHAM FDG CORP

99.998833Local10,000,000.000 9,999,883.33 9,999,883.3399.998833 0.00 0.73
99.998833Base 9,999,883.33 9,999,883.3399.998833 0.00 0.73

12 Nov 20140.1438346MLC6 GOTHAM FDG CORP

99.995722Local5,000,000.000 4,999,786.11 4,999,786.1199.995722 0.00 0.37
99.995722Base 4,999,786.11 4,999,786.1199.995722 0.00 0.37

17 Nov 20140.1738362WLH2 GOVCO LLC

99.992444Local10,000,000.000 9,999,244.44 9,999,244.4499.992444 0.00 0.73
99.992444Base 9,999,244.44 9,999,244.4499.992444 0.00 0.73

15 Dec 20140.1738362WMF5 GOVCO LLC

99.979222Local10,000,000.000 9,997,922.22 9,997,922.2299.979222 0.00 0.73
99.979222Base 9,997,922.22 9,997,922.2299.979222 0.00 0.73

22 Jan 20150.1941068LNN2 HANNOVER FDG CO. LLC

99.956722Local15,000,000.000 14,993,508.33 14,993,508.3399.956722 0.00 1.10
99.956722Base 14,993,508.33 14,993,508.3399.956722 0.00 1.10

19 Nov 20140.174497W1LK0 ING (US) FUNDING LLC

99.991500Local10,150,000.000 10,149,137.25 10,149,137.2599.991500 0.00 0.74
99.991500Base 10,149,137.25 10,149,137.2599.991500 0.00 0.74

14 Nov 20140.345779QLE4 INSTITUTIONAL SECURED

99.989167Local5,000,000.000 4,999,458.33 4,999,458.3399.989167 0.00 0.37
99.989167Base 4,999,458.33 4,999,458.3399.989167 0.00 0.37

30 Dec 20140.3845779VAE5 INSTITUTIONAL SECURED

100.000000Local10,000,000.000 10,000,000.00 10,000,000.00100.000000 0.00 0.73
100.000000Base 10,000,000.00 10,000,000.00100.000000 0.00 0.73
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20 Nov 20140.1448802QFA4 KELLS FDG LLC

99.992611Local20,000,000.000 19,998,522.22 19,998,522.2299.992611 0.00 1.47
99.992611Base 19,998,522.22 19,998,522.2299.992611 0.00 1.47

26 Feb 20150.1648802WXE3 KELLS FDG LLC

99.941110Local10,000,000.000 9,994,800.00 9,994,111.0099.948000 -689.00 0.73
99.941110Base 9,994,800.00 9,994,111.0099.948000 -689.00 0.73

03 Nov 20140.1452952ML32 LEXINGTN PKR CAP CO LL

99.999222Local10,000,000.000 9,999,922.22 9,999,922.2299.999222 0.00 0.73
99.999222Base 9,999,922.22 9,999,922.2299.999222 0.00 0.73

04 Nov 20140.135766P1L41 MATCHPOINT MASTER TR

99.998917Local7,000,000.000 6,999,924.17 6,999,924.1799.998917 0.00 0.51
99.998917Base 6,999,924.17 6,999,924.1799.998917 0.00 0.51

03 Dec 20140.155766P1M32 MATCHPOINT MASTER TR

99.986667Local10,000,000.000 9,998,666.67 9,998,666.6799.986667 0.00 0.73
99.986667Base 9,998,666.67 9,998,666.6799.986667 0.00 0.73

08 Jan 20150.3562455BN84 MOUNTCLIFF

99.933889Local5,000,000.000 4,996,694.44 4,996,694.4499.933889 0.00 0.37
99.933889Base 4,996,694.44 4,996,694.4499.933889 0.00 0.37

12 Dec 20140.17563253KMC8 NAT'L AUSTRALIA FNDG

99.980069Local10,000,000.000 9,998,006.94 9,998,006.9499.980069 0.00 0.73
99.980069Base 9,998,006.94 9,998,006.9499.980069 0.00 0.73

05 Nov 20140.0863743DL58 NATL RURAL UTIL COOP

99.999111Local10,000,000.000 9,999,911.11 9,999,911.1199.999111 0.00 0.73
99.999111Base 9,999,911.11 9,999,911.1199.999111 0.00 0.73

15 Jan 20150.1965602M7H3 NORINCHUKIN BK

100.000000Local10,000,000.000 10,000,000.00 10,000,000.00100.000000 0.00 0.73
100.000000Base 10,000,000.00 10,000,000.00100.000000 0.00 0.73

09 Mar 20150.2167983UQ97 OLD LINE FUNDING LLC

99.926180Local10,000,000.000 9,992,533.34 9,992,618.0099.925333 84.66 0.73
99.926180Base 9,992,533.34 9,992,618.0099.925333 84.66 0.73
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17 Nov 20140.1976582KLH2 RIDGEFIELD FUNDING CO

99.991556Local10,000,000.000 9,999,155.56 9,999,155.5699.991556 0.00 0.73
99.991556Base 9,999,155.56 9,999,155.5699.991556 0.00 0.73

23 Feb 20150.23378009NQQ2 ROYAL BK OF CANADA BBA LIBOR USD 1 MONTH

99.997200Local10,000,000.000 10,001,567.90 9,999,720.00100.015679 -1,847.90 0.73
99.997200Base 10,001,567.90 9,999,720.00100.015679 -1,847.90 0.73

19 Nov 20140.1679540BLK0 SALISBURY RECEIVABLES CO

99.992000Local10,000,000.000 9,999,200.00 9,999,200.0099.992000 0.00 0.73
99.992000Base 9,999,200.00 9,999,200.0099.992000 0.00 0.73

14 Nov 20140.1882124MLE8 SHEFFIELD RECEIVABLE

99.993500Local10,000,000.000 9,999,350.00 9,999,350.0099.993500 0.00 0.73
99.993500Base 9,999,350.00 9,999,350.0099.993500 0.00 0.73

03 Nov 20140.2685520ML35 STARBIRD FDG. CORP

99.998556Local10,000,000.000 9,999,855.56 9,999,855.5699.998556 0.00 0.73
99.998556Base 9,999,855.56 9,999,855.5699.998556 0.00 0.73

15 Jan 20153.0863667AA9 STRYKER CORP SR UNSECURED 01/15 3

100.564405Local3,590,000.000 3,610,262.15 3,610,262.15100.564405 0.00 0.26
100.564405Base 3,610,262.15 3,610,262.15100.564405 0.00 0.26

17 Nov 20140.1486563HLH1 SUMITOMO TR & BKNG C

99.993778Local10,000,000.000 9,999,377.78 9,999,377.7899.993778 0.00 0.73
99.993778Base 9,999,377.78 9,999,377.7899.993778 0.00 0.73

26 Nov 20140.1187019SLS1 SWEDBANK

99.992361Local5,000,000.000 4,999,618.06 4,999,618.0699.992361 0.00 0.37
99.992361Base 4,999,618.06 4,999,618.0699.992361 0.00 0.37

14 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 0.71
100.000000Base 9,607,865.44 9,607,865.44100.000000 0.00 0.71

18 Dec 20140.3923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local4,000,000.000 4,000,000.00 4,000,000.00100.000000 0.00 0.29
100.000000Base 4,000,000.00 4,000,000.00100.000000 0.00 0.29
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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 0.77
100.000000Base 10,500,000.00 10,500,000.00100.000000 0.00 0.77

19 Mar 20150.4923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local5,472,972.610 5,472,972.61 5,472,972.61100.000000 0.00 0.40
100.000000Base 5,472,972.61 5,472,972.61100.000000 0.00 0.40

16 Apr 20150.31923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local5,346,747.750 5,346,747.75 5,346,747.75100.000000 0.00 0.39
100.000000Base 5,346,747.75 5,346,747.75100.000000 0.00 0.39

03 Nov 20140.619192976GAC5 WELLS FARGO BANK NA SUBORDINATED 11/14 VAR

100.002150Local3,662,000.000 3,662,078.73 3,662,078.73100.002150 0.00 0.27
100.002150Base 3,662,078.73 3,662,078.73100.002150 0.00 0.27

15 Nov 20145.0949746CR0 WELLS FARGO + COMPANY SUBORDINATED 11/14 5

100.176225Local7,500,000.000 7,513,216.88 7,513,216.88100.176225 0.00 0.55
100.176225Base 7,513,216.88 7,513,216.88100.176225 0.00 0.55

04 Nov 20140.296442ML45 WHITE POINT FDG INC

99.998333Local5,000,000.000 4,999,916.67 4,999,916.6799.998333 0.00 0.37
99.998333Base 4,999,916.67 4,999,916.6799.998333 0.00 0.37

22 Jan 20150.2396442MNN1 WHITE POINT FDG INC

99.947611Local10,000,000.000 9,994,761.12 9,994,761.1299.947611 0.00 0.73
99.947611Base 9,994,761.12 9,994,761.1299.947611 0.00 0.73

03 Nov 20140.16978UHK000 DAIWA CAPITAL MARKETS REPO

100.000000Local100,000,000.000 100,000,000.00 100,000,000.00100.000000 0.00 7.34
100.000000Base 100,000,000.00 100,000,000.00100.000000 0.00 7.34

03 Nov 20140.04978WTL001 GOLDMAN SACHS

100.000000Local100,000,000.000 100,000,000.00 100,000,000.00100.000000 0.00 7.34
100.000000Base 100,000,000.00 100,000,000.00100.000000 0.00 7.34

06 Nov 20140.09979QHT009 WELLS FARGO REPO

100.000000Local145,162,947.370 145,162,947.37 145,162,947.37100.000000 0.00 10.65
100.000000Base 145,162,947.37 145,162,947.37100.000000 0.00 10.65

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

October 31, 2014

ATZF

ST OF AZ POOL 5 LGIP

January 14, 2015As 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 Nov 20140.09979QRC005 BANK OF AMERICA REPO

100.000000Local100,000,000.000 100,000,000.00 100,000,000.00100.000000 0.00 7.34
100.000000Base 100,000,000.00 100,000,000.00100.000000 0.00 7.34

03 Nov 20140.27979RFJ001 ALLIANCE BANK OF ARIZONA MONEY

100.000000Local346,314.060 346,314.06 346,314.06100.000000 0.00 0.03
100.000000Base 346,314.06 346,314.06100.000000 0.00 0.03

08 Jan 20150.31979RFJ001 ALLIANCE BANK OF ARIZONA MONEY

100.000000Local4,052,489.330 4,052,489.33 4,052,489.33100.000000 0.00 0.30
100.000000Base 4,052,489.33 4,052,489.33100.000000 0.00 0.30

03 Nov 20140.17979TUW001 GUGGENHEIM SECURITIES REPO 08/14 VAR

100.000000Local42,411,854.300 42,411,854.30 42,411,854.30100.000000 0.00 3.11
100.000000Base 42,411,854.30 42,411,854.30100.000000 0.00 3.11

17 Nov 20140.1598137SLH9 WORKING CAP. MAN. CO

99.993333Local20,000,000.000 19,998,666.67 19,998,666.6799.993333 0.00 1.47
99.993333Base 19,998,666.67 19,998,666.6799.993333 0.00 1.47

US DOLLAR  Total
1,179,363,190.860 Local 1,179,342,590.43 1,179,340,433.02 -2,157.41 86.55

Base 1,179,342,590.43 1,179,340,433.02 -2,157.41 86.55

Base1,179,363,190.860 1,179,342,590.43 1,179,340,433.02 -2,157.41 86.55

CASH EQUIVALENT Total

FIXED INCOME
1.000000Exchange Rate:US DOLLAR

12 Jun 20151.750258M0DE6 AMERICAN EXPRESS CREDIT SR UNSECURED 06/15 1.75

100.720800Local6,075,000.000 6,125,994.93 6,118,788.60100.839423 -7,206.33 0.45
100.720800Base 6,125,994.93 6,118,788.60100.839423 -7,206.33 0.45

07 Oct 20150.229102665WAN1 AMERICAN HONDA FINANCE SR UNSECURED 10/15 VAR

99.953600Local10,000,000.000 10,000,000.00 9,995,360.00100.000000 -4,640.00 0.73
99.953600Base 10,000,000.00 9,995,360.00100.000000 -4,640.00 0.73

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

Page 9



STATE OF ARIZONA

October 31, 2014

ATZF

ST OF AZ POOL 5 LGIP

January 14, 2015As 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

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

99.995870Local1,755,448.960 1,755,448.96 1,755,376.46100.000000 -72.50 0.13
99.995870Base15,000,000.000Original Face: 1,755,448.96 1,755,376.46100.000000 -72.50 0.13

26 Oct 20150.1909658UAA7 BMW VEHICLE OWNER TRUST BMWOT 2014 A A1

99.989600Local10,000,000.000 10,000,000.00 9,998,960.00100.000000 -1,040.00 0.73
99.989600Base10,000,000.000Original Face: 10,000,000.00 9,998,960.00100.000000 -1,040.00 0.73

16 Nov 20150.212632XAA6 CNH EQUIPMENT TRUST CNH 2014 C A1

100.000000Local10,000,000.000 10,000,000.00 10,000,000.00100.000000 0.00 0.73
100.000000Base10,000,000.000Original Face: 10,000,000.00 10,000,000.00100.000000 0.00 0.73

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

100.000000Local1,537,948.160 1,537,948.16 1,537,948.16100.000000 0.00 0.11
100.000000Base10,500,000.000Original Face: 1,537,948.16 1,537,948.16100.000000 0.00 0.11

17 Aug 20150.1914313TAA7 CARMAX AUTO OWNER TRUST CARMX 2014 3 A1

100.000000Local12,401,681.980 12,401,681.98 12,401,681.98100.000000 0.00 0.91
100.000000Base19,100,000.000Original Face: 12,401,681.98 12,401,681.98100.000000 0.00 0.91

17 Sep 20150.133130A15Z7 FEDERAL HOME LOAN BANK BONDS 09/15 VAR

100.006800Local10,000,000.000 9,999,080.92 10,000,680.0099.990809 1,599.08 0.73
100.006800Base 9,999,080.92 10,000,680.0099.990809 1,599.08 0.73

21 Sep 20150.1283130A1ES3 FEDERAL HOME LOAN BANK BONDS 09/15 VAR

100.005400Local10,000,000.000 10,001,290.94 10,000,540.00100.012909 -750.94 0.73
100.005400Base 10,001,290.94 10,000,540.00100.012909 -750.94 0.73

16 Nov 20150.2131679MAA4 FIFTH THIRD AUTO TRUST FITAT 2014 3 A1

100.000000Local10,000,000.000 10,000,000.00 10,000,000.00100.000000 0.00 0.73
100.000000Base10,000,000.000Original Face: 10,000,000.00 10,000,000.00100.000000 0.00 0.73

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

100.000000Local92,531.510 92,531.51 92,531.51100.000000 0.00 0.01
100.000000Base6,000,000.000Original Face: 92,531.51 92,531.51100.000000 0.00 0.01

15 Jul 20150.1834530KAF0 FORD CREDIT AUTO OWNER TRUST FORDO 2014 B A1 144A

99.999830Local2,614,637.380 2,614,637.38 2,614,632.94100.000000 -4.44 0.19
99.999830Base11,000,000.000Original Face: 2,614,637.38 2,614,632.94100.000000 -4.44 0.19

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

October 31, 2014

ATZF

ST OF AZ POOL 5 LGIP

January 14, 2015As 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 Aug 20150.1834530LAA9 FORD CREDIT AUTO LEASE TRUST FORDL 2014 B A1 144A

100.003440Local7,122,589.940 7,122,589.93 7,122,834.96100.000000 245.03 0.52
100.003440Base11,000,000.000Original Face: 7,122,589.93 7,122,834.96100.000000 245.03 0.52

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

100.003820Local882,313.980 882,313.98 882,347.68100.000000 33.70 0.06
100.003820Base2,250,000.000Original Face: 882,313.98 882,347.68100.000000 33.70 0.06

23 Jun 20150.236163NAA4 GE EQUIPMENT TRANSPORTATION LL GEET 2014 1 A1

99.998490Local1,298,866.210 1,298,866.21 1,298,846.60100.000000 -19.61 0.10
99.998490Base3,000,000.000Original Face: 1,298,866.21 1,298,846.60100.000000 -19.61 0.10

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

100.000000Local517,400.600 517,400.60 517,400.60100.000000 0.00 0.04
100.000000Base8,000,000.000Original Face: 517,400.60 517,400.60100.000000 0.00 0.04

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

100.000000Local1,132,276.240 1,132,276.24 1,132,276.24100.000000 0.00 0.08
100.000000Base3,100,000.000Original Face: 1,132,276.24 1,132,276.24100.000000 0.00 0.08

17 Aug 20150.1943814HAA6 HONDA AUTO RECEIVABLES OWNER T HAROT 2014 3 A1

100.000000Local5,381,066.310 5,381,066.31 5,381,066.31100.000000 0.00 0.39
100.000000Base7,250,000.000Original Face: 5,381,066.31 5,381,066.31100.000000 0.00 0.39

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

100.000000Local995,553.330 995,553.33 995,553.33100.000000 0.00 0.07
100.000000Base6,000,000.000Original Face: 995,553.33 995,553.33100.000000 0.00 0.07

15 Jul 20150.244890VAA0 HYUNDAI AUTO LEASE SECURITIZAT HALST 2014 B A1 144A

99.994380Local2,325,397.740 2,325,397.74 2,325,267.05100.000000 -130.69 0.17
99.994380Base5,000,000.000Original Face: 2,325,397.74 2,325,267.05100.000000 -130.69 0.17

20 Mar 20151.87546623EJP5 JPMORGAN CHASE + CO SR UNSECURED 03/15 1.875

100.516000Local3,240,000.000 3,259,055.63 3,256,718.40100.588137 -2,337.23 0.24
100.516000Base 3,259,055.63 3,256,718.40100.588137 -2,337.23 0.24

23 Apr 20150.846623EJW0 JPMORGAN CHASE + CO SR UNSECURED 04/15 0.8

100.351700Local10,000,000.000 10,021,825.32 10,035,170.00100.218253 13,344.68 0.74
100.351700Base 10,021,825.32 10,035,170.00100.218253 13,344.68 0.74
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STATE OF ARIZONA

October 31, 2014

ATZF

ST OF AZ POOL 5 LGIP

January 14, 2015As 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

24 Sep 20150.21477877AA2 JOHN DEERE OWNER TRUST JDOT 2014 B A1

100.000580Local9,958,226.400 9,958,226.40 9,958,284.16100.000000 57.76 0.73
100.000580Base12,500,000.000Original Face: 9,958,226.40 9,958,284.16100.000000 57.76 0.73

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

99.993090Local3,461,594.520 3,461,594.52 3,461,355.32100.000000 -239.20 0.25
99.993090Base15,000,000.000Original Face: 3,461,594.52 3,461,355.32100.000000 -239.20 0.25

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

99.991720Local1,387,849.020 1,387,849.02 1,387,734.11100.000000 -114.91 0.10
99.991720Base8,000,000.000Original Face: 1,387,849.02 1,387,734.11100.000000 -114.91 0.10

15 Jul 20150.18587729AA2 MERCEDES BENZ AUTO RECEIVABLES MBART 2014 1 A1

100.003290Local2,000,951.730 2,000,951.73 2,001,017.56100.000000 65.83 0.15
100.003290Base4,000,000.000Original Face: 2,000,951.73 2,001,017.56100.000000 65.83 0.15

15 Jun 20150.1865477NAA4 NISSAN AUTO LEASE TRUST NALT 2014 A A1

99.998400Local1,739,049.810 1,739,049.81 1,739,021.99100.000000 -27.82 0.13
99.998400Base4,000,000.000Original Face: 1,739,049.81 1,739,021.99100.000000 -27.82 0.13

15 Oct 20150.265490BAA3 NISSAN AUTO LEASE TRUST NALT 2014 B A1

99.988630Local8,000,000.000 8,000,000.00 7,999,090.40100.000000 -909.60 0.59
99.988630Base8,000,000.000Original Face: 8,000,000.00 7,999,090.40100.000000 -909.60 0.59

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

99.998080Local2,166,908.660 2,166,908.66 2,166,867.06100.000000 -41.60 0.16
99.998080Base13,500,000.000Original Face: 2,166,908.66 2,166,867.06100.000000 -41.60 0.16

21 Sep 20150.1973329AAA6 PORSCHE INNOVATIVE LEASE OWNER PILOT 2014 1 A1 144A

99.991130Local4,500,000.000 4,500,000.00 4,499,600.85100.000000 -399.15 0.33
99.991130Base4,500,000.000Original Face: 4,500,000.00 4,499,600.85100.000000 -399.15 0.33

27 Apr 20155.5574254PYF3 PRINCIPAL LIFE INC FDG SR SECURED 04/15 5.55

102.477500Local3,500,000.000 3,589,603.97 3,586,712.50102.560113 -2,891.47 0.26
102.477500Base 3,589,603.97 3,586,712.50102.560113 -2,891.47 0.26

15 Feb 20153.5742718DM8 PROCTER + GAMBLE CO/THE SR UNSECURED 02/15 3.5

100.877600Local10,000,000.000 10,090,824.79 10,087,760.00100.908248 -3,064.79 0.74
100.877600Base 10,090,824.79 10,087,760.00100.908248 -3,064.79 0.74
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STATE OF ARIZONA

October 31, 2014

ATZF

ST OF AZ POOL 5 LGIP

January 14, 2015As 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

11 Mar 20153.274977RCE2 RABOBANK NEDERLAND SR UNSECURED 144A 03/15 3.2

100.972600Local10,000,000.000 10,106,741.50 10,097,260.00101.067415 -9,481.50 0.74
100.972600Base 10,106,741.50 10,097,260.00101.067415 -9,481.50 0.74

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

99.999200Local1,103,976.920 1,103,976.92 1,103,968.09100.000000 -8.83 0.08
99.999200Base6,000,000.000Original Face: 1,103,976.92 1,103,968.09100.000000 -8.83 0.08

20 Oct 20150.292867TAA3 VOLKSWAGEN AUTO LOAN ENHANCED VALET 2014 2 A1

100.000000Local7,000,000.000 7,000,000.00 7,000,000.00100.000000 0.00 0.51
100.000000Base7,000,000.000Original Face: 7,000,000.00 7,000,000.00100.000000 0.00 0.51

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

100.000000Local679,322.910 679,322.91 679,322.91100.000000 0.00 0.05
100.000000Base4,000,000.000Original Face: 679,322.91 679,322.91100.000000 0.00 0.05

US DOLLAR  Total
182,870,592.310 Local 183,250,010.30 183,231,975.77 -18,034.53 13.45

Base223,700,000.000Original Face: 183,250,010.30 183,231,975.77 -18,034.53 13.45

Base182,870,592.310 183,250,010.30 183,231,975.77 -18,034.53 13.45

FIXED INCOME Total

223,700,000.000Original 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

October 31, 2014

ATZF

ST OF AZ POOL 5 LGIP

January 14, 2015As 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

1,362,592,600.72Base1,362,233,783.160
FUND Total

1,362,572,408.78 -20,191.94 100.00
Original Face: 223,700,000.000

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

Page 14



Currency Summary

Holdings

View Date: January 14, 2015

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

As of: October 31, 2014

Base Currency:USD - US DOLLAR

ST OF AZ POOL 5 LGIP

ATZF
STATE OF ARIZONA

FUND:

US DOLLAR 1.000000Exchange Rate:

-0.010 -0.01 0.000.00Local -0.01 0.00

CASH

0.00-0.01 0.000.00-0.01Base 0.00

1,179,363,190.860 1,179,340,433.02 -2,157.41-2,157.41Local 1,179,342,590.43 86.55

CASH EQUIVALENT

-2,157.411,179,340,433.02 -2,157.410.001,179,342,590.43Base 86.55

182,870,592.310 183,231,975.77 -18,034.53-18,034.53Local 183,250,010.30 13.45

FIXED INCOME

223,700,000.000 -18,034.53183,231,975.77 -18,034.530.00183,250,010.30BaseOriginal Face: 13.45

US DOLLAR  Total
1,362,233,783.160 1,362,592,600.72 1,362,572,408.78 -20,191.94-20,191.94Local 100.00

0.00-20,191.94223,700,000.000 1,362,592,600.72 1,362,572,408.78 -20,191.94BaseOriginal Face: 100.00

0.00-20,191.941,362,233,783.160 1,362,592,600.72 1,362,572,408.78 -20,191.94

FUND Total
Base 100.00

223,700,000.000Original Face:

Prepared by State StreetPage 15 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

October 31, 2014 January 14, 2015

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH

-0.010 -0.01 -0.01 0.00 0.00 0.00 0.00
US DOLLAR

CASH Total
-0.010 -0.01 -0.01 0.000.00 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

October 31, 2014 January 14, 2015

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH EQUIVALENT

1,179,363,190.860 1,179,342,590.43 1,179,340,433.02 86.55 -2,157.41 0.00 -2,157.41
US DOLLAR

CASH EQUIVALENT Total
1,179,363,190.860 1,179,342,590.43 1,179,340,433.02 -2,157.4186.55 -2,157.410.00
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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

October 31, 2014 January 14, 2015

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FIXED INCOME

182,870,592.310 183,250,010.30 183,231,975.77 13.45 -18,034.53 0.00 -18,034.53
US DOLLAR

FIXED INCOME Total
182,870,592.310 183,250,010.30 183,231,975.77 -18,034.5313.45 -18,034.530.00
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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

October 31, 2014 January 14, 2015

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FUND Total
1,362,233,783.160 1,362,592,600.72 1,362,572,408.78 100.00 -20,191.94 0.00 -20,191.94
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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

October 31, 2014 January 14, 2015

Fund Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH
-0.010 -0.01 -0.01 0.00 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
1,179,363,190.860 1,179,342,590.43 1,179,340,433.02 86.55 -2,157.41 0.00 -2,157.41

839.49
-2,996.90

0.00
0.00

839.49
-2,996.90

GN GN GN
LS LS LS

FIXED INCOME
182,870,592.310 183,250,010.30 183,231,975.77 13.45 -18,034.53 0.00 -18,034.53

15,346.08
-33,380.61

0.00
0.00

15,346.08
-33,380.61

GN GN GN
LS LS LS

Original Face: 223,700,000.000

FUND Total
1,362,233,783.160 1,362,592,600.72 1,362,572,408.78 100.00 -20,191.94 0.00 -20,191.940.000

0.00-36,377.51 LS
GN16,185.57 0.00 16,185.57

-36,377.51
GN GN
LS LS

223,700,000.000Original Face:
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