Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: November 30, 2014 View Date: January 14, 2015
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
CASH EQUIVALENT
US DOLLAR Exchange Rate: 1.000000
0027A1NL9 ABBEY NATIONAL NA LL 0.21 20 Jan 2015
10,000,000.000 Local 99.970833 9,997,083.33 99.970833 9,997,083.33 0.00 0.80
Base 99.970833 9,997,083.33 99.970833 9,997,083.33 0.00 0.80
0027A1PJ2 ABBEY NATIONAL NA LL 0.25 18 Feb 2015
7,500,000.000 Local 99.945139 7,495,885.42 99.945139 7,495,885.42 0.00 0.60
Base 99.945139 7,495,885.42 99.945139 7,495,885.42 0.00 0.60
0027A1RD3 ABBEY NATIONAL NA LL 0.28 13 Apr 2015
5,000,000.000 Local 99.896555 4,994,827.77 99.886410 4,994,320.50 -507.27 0.40
Base 99.896555 4,994,827.77 99.886410 4,994,320.50 -507.27 0.40
00282DNLO ABBOT LABORATORIES 0.09 20 Jan 2015
10,000,000.000 Local 99.987500 9,998,750.00 99.987500 9,998,750.00 0.00 0.80
Base 99.987500 9,998,750.00 99.987500 9,998,750.00 0.00 0.80
00850VNT5 AGRICULTURAL BANK CHINA 0.6 27 Jan 2015
10,000,000.000 Local 99.905000 9,990,500.00 99.905000 9,990,500.00 0.00 0.80
Base 99.905000 9,990,500.00 99.905000 9,990,500.00 0.00 0.80
00850VNW8 AGRICULTURAL BANK CHINA 0.59 30 Jan 2015
9,300,000.000 Local 99.901667 9,290,855.00 99.901667 9,290,855.00 0.00 0.74
Base 99.901667 9,290,855.00 99.901667 9,290,855.00 0.00 0.74
00850VPCO AGRICULTURAL BANK CHINA 0.51 12 Feb 2015
3,200,000.000 Local 99.896583 3,196,690.66 99.896583 3,196,690.66 0.00 0.25
Base 99.896583 3,196,690.66 99.896583 3,196,690.66 0.00 0.25
02665WAD3 AMERICAN HONDA FINANCE UNSECURED 12/14 VAR 0.2346 05 Dec 2014
5,000,000.000 Local 100.000000 5,000,000.00 100.000000 5,000,000.00 0.00 0.40
Base 100.000000 5,000,000.00 100.000000 5,000,000.00 0.00 0.40
03523TAMO ANHEUSER BUSCH INBEV WOR COMPANY GUAR 01/15 4.125 4.125 15 Jan 2015
2,000,000.000 Local 100.467609 2,009,352.17 100.467609 2,009,352.17 0.00 0.16
Base 100.467609 2,009,352.17 100.467609 2,009,352.17 0.00 0.16
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03948HMG3 ARCHER DANIELS MIDLA 0.08 16 Dec 2014
5,363,000.000 Local 99.996667 5,362,821.23 99.996667 5,362,821.23 0.00 0.43
Base 99.996667 5,362,821.23 99.996667 5,362,821.23 0.00 0.43
03948HMK4 ARCHER DANIELS MIDLA 0.1 19 Dec 2014
10,000,000.000 Local 99.995000 9,999,500.00 99.995000 9,999,500.00 0.00 0.80
Base 99.995000 9,999,500.00 99.995000 9,999,500.00 0.00 0.80
06366CEZ7 BANK OF MONTREAL- BBA LIBOR USD 1 MONTH 0.2128 14 Apr 2015
10,000,000.000  Local 100.000000 10,000,000.00 99.996200 9,999,620.00 -380.00 0.80
Base 100.000000 10,000,000.00 99.996200 9,999,620.00 -380.00 0.80
06417HVM5 BANK OF NOVA SCOTIA/THE 0.16 02 Feb 2015
10,000,000.000 Local 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.80
Base 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.80
06945MM52 BARTON CAPITAL CORP. 0.15 05 Dec 2014
10,000,000.000 Local 99.998333 9,999,833.33 99.998333 9,999,833.33 0.00 0.80
Base 99.998333 9,999,833.33 99.998333 9,999,833.33 0.00 0.80
06945MMA1 BARTON CAPITAL CORP. 0.12 10 Dec 2014
5,000,000.000 Local 99.997000 4,999,850.00 99.997000 4,999,850.00 0.00 0.40
Base 99.997000 4,999,850.00 99.997000 4,999,850.00 0.00 0.40
06945MP26 BARTON CAPITAL CORP. 0.18 02 Feb 2015
5,000,000.000 Local 99.968500 4,998,425.00 99.968500 4,998,425.00 0.00 0.40
Base 99.968500 4,998,425.00 99.968500 4,998,425.00 0.00 0.40
071813BK4 BAXTER INTERNATIONAL INC SR UNSECURED 12/14 VAR 0.4046 11 Dec 2014
3,000,000.000 Local 100.000000 3,000,000.00 100.000000 3,000,000.00 0.00 0.24
Base 100.000000 3,000,000.00 100.000000 3,000,000.00 0.00 0.24
12476FM37 CAFCO LLC 0.17 03 Dec 2014
5,000,000.000 Local 99.999056 4,999,952.78 99.999056 4,999,952.78 0.00 0.40
Base 99.999056 4,999,952.78 99.999056 4,999,952.78 0.00 0.40
12476FMJ2 CAFCO LLC 0.16 18 Dec 2014
5,000,000.000 Local 99.992444 4,999,622.22 99.992444 4,999,622.22 0.00 0.40
Base 99.992444 4,999,622.22 99.992444 4,999,622.22 0.00 0.40
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13738KM53 CAN AST & CAN LTD JT 0.14 05 Dec 2014
7,000,000.000 Local 99.998444 6,999,891.11 99.998444 6,999,891.11 0.00 0.56
Base 99.998444 6,999,891.11 99.998444 6,999,891.11 0.00 0.56
13738KMJ3 CAN AST & CAN LTD JT 0.21 18 Dec 2014
5,000,000.000 Local 99.990083 4,999,504.17 99.990083 4,999,504.17 0.00 0.40
Base 99.990083 4,999,504.17 99.990083 4,999,504.17 0.00 0.40
13738KMN4 CAN AST & CAN LTD JT 0.16 22 Dec 2014
5,000,000.000 Local 99.990667 4,999,533.33 99.990667 4,999,533.33 0.00 0.40
Base 99.990667 4,999,533.33 99.990667 4,999,533.33 0.00 0.40
14912L4Y4 CATERPILLAR FINANCIAL SE SR UNSECURED 12/14 1.125 1.125 15 Dec 2014
1,865,000.000 Local 100.033832 1,865,630.96 100.033832 1,865,630.96 0.00 0.15
Base 100.033832 1,865,630.96 100.033832 1,865,630.96 0.00 0.15
15060YNG1 CEDAR SPRING CPTL CO 0.25 16 Jan 2015
10,000,000.000 Local 99.968056 9,996,805.56 99.968056 9,996,805.56 0.00 0.80
Base 99.968056 9,996,805.56 99.968056 9,996,805.56 0.00 0.80
15963UMFO CHARIOT FNDG LLC 0.1 15 Dec 2014
7,500,000.000 Local 99.996111 7,499,708.33 99.996111 7,499,708.33 0.00 0.60
Base 99.996111 7,499,708.33 99.996111 7,499,708.33 0.00 0.60
16115XM36 CHARTALLC 0.19 03 Dec 2014
10,000,000.000 Local 99.998944 9,999,894.44 99.998944 9,999,894 .44 0.00 0.80
Base 99.998944 9,999,894.44 99.998944 9,999,894 .44 0.00 0.80
16115XM44 CHARTA LLC 0.14 04 Dec 2014
9,750,000.000 Local 99.998833 9,749,886.25 99.998833 9,749,886.25 0.00 0.78
Base 99.998833 9,749,886.25 99.998833 9,749,886.25 0.00 0.78
16677KM83 CHEVRON CORP 0.1 08 Dec 2014
10,000,000.000 Local 99.998056 9,999,805.55 99.998056 9,999,805.55 0.00 0.80
Base 99.998056 9,999,805.55 99.998056 9,999,805.55 0.00 0.80
17178CM34 CIESCO LLC 0.1 03 Dec 2014
5,000,000.000 Local 99.999389 4,999,969.44 99.999389 4,999,969.44 0.00 0.40
Base 99.999389 4,999,969.44 99.999389 4,999,969.44 0.00 0.40
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19121BNW5 COCA-COLA COMPANY 0.11 30 Jan 2015
10,500,000.000  Local 99.981667 10,498,075.00 99.981667 10,498,075.00 0.00 0.84
Base 99.981667 10,498,075.00 99.981667 10,498,075.00 0.00 0.84
2063C1NCO CONCORD MIN CPTL CO 0.18 12 Jan 2015
12,500,000.000 Local 99.979000 12,497,375.00 99.979000 12,497,375.00 0.00 1.00
Base 99.979000 12,497,375.00 99.979000 12,497,375.00 0.00 1.00
22533MJP7 CREDIT AGRICOLE 0.33 08 Dec 2014
6,000,000.000 Local 100.003885 6,000,233.10 100.003885 6,000,233.10 0.00 0.48
Base 100.003885 6,000,233.10 100.003885 6,000,233.10 0.00 0.48
2284K1N66 CROWN POINT CAP CO. 0.18 06 Jan 2015
10,000,000.000 Local 99.982000 9,998,200.00 99.982000 9,998,200.00 0.00 0.80
Base 99.982000 9,998,200.00 99.982000 9,998,200.00 0.00 0.80
29101BMJ8 EMERSON ELECTRIC CO 0.1 18 Dec 2014
10,000,000.000 Local 99.995278 9,999,527.78 99.995278 9,999,527.78 0.00 0.80
Base 99.995278 9,999,527.78 99.995278 9,999,527.78 0.00 0.80
29101BMP4 EMERSON ELECTRIC CO 0.11 23 Dec 2014
10,000,000.000  Local 99.993278 9,999,327.78 99.993278 9,999,327.78 0.00 0.80
Base 99.993278 9,999,327.78 99.993278 9,999,327.78 0.00 0.80
30601WP94 FAIRWAY FINANCE CORP 0.16 09 Feb 2015
5,014,000.000 Local 99.968889 5,012,440.09 99.968889 5,012,440.09 0.00 0.40
Base 99.968889 5,012,440.09 99.968889 5,012,440.09 0.00 0.40
30601WQ93 FAIRWAY FINANCE CORP 0.17 09 Mar 2015
5,038,000.000 Local 99.953722 5,035,668.53 99.944730 5,035,215.50 -453.03 0.40
Base 99.953722 5,035,668.53 99.944730 5,035,215.50 -453.03 0.40
3130A2VP8 FEDERAL HOME LOAN BANK BONDS 02/15 0.08 0.08 20 Feb 2015
10,000,000.000  Local 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.80
Base 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.80
313384AE9 FED HOME LN DISCOUNT NT DISCOUNT NOT 01/15 0.00000 0.01 05 Jan 2015
100,000,000.000 Local 99.996111 99,996,111.12 99.996111 99,996,111.12 0.00 7.97
Base 99.996111 99,996,111.12 99.996111 99,996,111.12 0.00 7.97
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313384AM1 FED HOME LN DISCOUNT NT DISCOUNT NOT 01/15 0.00000 0.01 12 Jan 2015
40,000,000.000 Local 99.995333 39,998,133.33 99.995333 39,998,133.33 0.00 3.19
Base 99.995333 39,998,133.33 99.995333 39,998,133.33 0.00 3.19
313384AW9 FED HOME LN DISCOUNT NT DISCOUNT NOT 01/15 0.00000 0.01 21 Jan 2015
15,000,000.000 Local 99.992917 14,998,937.51 99.992917 14,998,937.51 0.00 1.20
Base 99.992917 14,998,937.51 99.992917 14,998,937.51 0.00 1.20
313384AY5 FED HOME LN DISCOUNT NT DISCOUNT NOT 01/15 0.00000 0.01 23 Jan 2015
15,000,000.000 Local 99.990431 14,998,564.59 99.990431 14,998,564.59 0.00 1.20
Base 99.990431 14,998,564.59 99.990431 14,998,564.59 0.00 1.20
313397743 FREDDIE MAC DISCOUNT NT DISCOUNT NOT 12/14 0.00000 0.01 16 Dec 2014
50,000,000.000 Local 99.999792 49,999,895.83 99.999792 49,999,895.83 0.00 3.98
Base 99.999792 49,999,895.83 99.999792 49,999,895.83 0.00 3.98
3773E3NL7 GLAXOSMITHKLINE FIN PLC 0.18 20 Jan 2015
7,000,000.000 Local 99.975000 6,998,250.00 99.975000 6,998,250.00 0.00 0.56
Base 99.975000 6,998,250.00 99.975000 6,998,250.00 0.00 0.56
38102KNF5 GOLDEN FUNDING CORP 0.2 15 Jan 2015
10,000,000.000  Local 99.975000 9,997,500.00 99.975000 9,997,500.00 0.00 0.80
Base 99.975000 9,997,500.00 99.975000 9,997,500.00 0.00 0.80
38102KNN8 GOLDEN FUNDING CORP 0.18 22 Jan 2015
6,731,000.000 Local 99.974000 6,729,249.94 99.974000 6,729,249.94 0.00 0.54
Base 99.974000 6,729,249.94 99.974000 6,729,249.94 0.00 0.54
38102KP63 GOLDEN FUNDING CORP 0.2 06 Feb 2015
5,000,000.000 Local 99.962778 4,998,138.89 99.962778 4,998,138.89 0.00 0.40
Base 99.962778 4,998,138.89 99.962778 4,998,138.89 0.00 0.40
38141GEAS8 GOLDMAN SACHS GROUP INC SR UNSECURED 01/15 5.125 5.125 15 Jan 2015
5,000,000.000 Local 100.549438 5,027,471.89 100.549438 5,027,471.89 0.00 0.40
Base 100.549438 5,027,471.89 100.549438 5,027,471.89 0.00 0.40
38346MM92 GOTHAM FDG CORP 0.14 09 Dec 2014
5,000,000.000 Local 99.996889 4,999,844.44 99.996889 4,999,844.44 0.00 0.40
Base 99.996889 4,999,844.44 99.996889 4,999,844.44 0.00 0.40
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38346MN67 GOTHAM FDG CORP 0.15 06 Jan 2015
9,500,000.000 Local 99.985000 9,498,575.00 99.985000 9,498,575.00 0.00 0.76
Base 99.985000 9,498,575.00 99.985000 9,498,575.00 0.00 0.76
38346MND2 GOTHAM FDG CORP 0.15 13 Jan 2015
5,000,000.000 Local 99.982083 4,999,104.17 99.982083 4,999,104.17 0.00 0.40
Base 99.982083 4,999,104.17 99.982083 4,999,104.17 0.00 0.40
38362WMF5 GOVCO LLC 0.17 15 Dec 2014
10,000,000.000  Local 99.993389 9,999,338.89 99.993389 9,999,338.89 0.00 0.80
Base 99.993389 9,999,338.89 99.993389 9,999,338.89 0.00 0.80
41068LNE2 HANNOVER FDG CO. LLC 0.17 14 Jan 2015
10,000,000.000 Local 99.979222 9,997,922.22 99.979222 9,997,922.22 0.00 0.80
Base 99.979222 9,997,922.22 99.979222 9,997,922.22 0.00 0.80
41068LNN2 HANNOVER FDG CO. LLC 0.19 22 Jan 2015
15,000,000.000 Local 99.972556 14,995,883.33 99.972556 14,995,883.33 0.00 1.20
Base 99.972556 14,995,883.33 99.972556 14,995,883.33 0.00 1.20
4497W1849 ING (US) FUNDING LLC 0.28 04 May 2015
5,000,000.000 Local 99.880222 4,994,011.11 99.882690 4,994,134.50 123.39 0.40
Base 99.880222 4,994,011.11 99.882690 4,994,134.50 123.39 0.40
45779QP42 INSTITUTIONAL SECURED 0.37 04 Feb 2015
10,000,000.000  Local 99.933195 9,993,319.45 99.933195 9,993,319.45 0.00 0.80
Base 99.933195 9,993,319.45 99.933195 9,993,319.45 0.00 0.80
45779QP91 INSTITUTIONAL SECURED 0.38 09 Feb 2015
5,000,000.000 Local 99.926111 4,996,305.55 99.926111 4,996,305.55 0.00 0.40
Base 99.926111 4,996,305.55 99.926111 4,996,305.55 0.00 0.40
48802WXE3 KELLS FDG LLC 0.16 26 Feb 2015
10,000,000.000  Local 99.961333 9,996,133.33 99.961333 9,996,133.33 0.00 0.80
Base 99.961333 9,996,133.33 99.961333 9,996,133.33 0.00 0.80
53127UMB3 LIBERTY FUNDING LLC 0.12 11 Dec 2014
5,000,000.000 Local 99.996667 4,999,833.33 99.996667 4,999,833.33 0.00 0.40
Base 99.996667 4,999,833.33 99.996667 4,999,833.33 0.00 0.40
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53127UMV9 LIBERTY FUNDING LLC 0.12 29 Dec 2014
5,000,000.000 Local 99.990667 4,999,533.33 99.990667 4,999,533.33 0.00 0.40
Base 99.990667 4,999,533.33 99.990667 4,999,533.33 0.00 0.40
5766P1M32 MATCHPOINT MASTER TR 0.15 03 Dec 2014
10,000,000.000 Local 99.999167 9,999,916.67 99.999167 9,999,916.67 0.00 0.80
Base 99.999167 9,999,916.67 99.999167 9,999,916.67 0.00 0.80
5766P1P39 MATCHPOINT MASTER TR 0.21 03 Feb 2015
5,000,000.000 Local 99.962667 4,998,133.33 99.962667 4,998,133.33 0.00 0.40
Base 99.962667 4,998,133.33 99.962667 4,998,133.33 0.00 0.40
5766P1QA2 MATCHPOINT MASTER TR 0.25 10 Mar 2015
5,000,000.000 Local 99.931250 4,996,562.50 99.938230 4,996,911.50 349.00 0.40
Base 99.931250 4,996,562.50 99.938230 4,996,911.50 349.00 0.40
60688GPH4 MIZUHO FDG LLC 0.2 17 Feb 2015
10,000,000.000 Local 99.956667 9,995,666.67 99.956667 9,995,666.67 0.00 0.80
Base 99.956667 9,995,666.67 99.956667 9,995,666.67 0.00 0.80
60688LY83 MIZUHO BANK LTD 0.2 09 Feb 2015
10,000,000.000  Local 99.999999 9,999,999.87 99.999999 9,999,999.87 0.00 0.80
Base 99.999999 9,999,999.87 99.999999 9,999,999.87 0.00 0.80
62455BN84 MOUNTCLIFF 0.35 08 Jan 2015
5,000,000.000 Local 99.963056 4,998,152.78 99.963056 4,998,152.78 0.00 0.40
Base 99.963056 4,998,152.78 99.963056 4,998,152.78 0.00 0.40
63253KMC8 NAT'L AUSTRALIA FNDG 0.175 12 Dec 2014
10,000,000.000 Local 99.994653 9,999,465.28 99.994653 9,999,465.28 0.00 0.80
Base 99.994653 9,999,465.28 99.994653 9,999,465.28 0.00 0.80
65602M7H3 NORINCHUKIN BK 0.19 15 Jan 2015
10,000,000.000  Local 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.80
Base 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.80
67983UQ97 OLD LINE FUNDING LLC 0.21 09 Mar 2015
10,000,000.000 Local 99.942833 9,994,283.33 99.947540 9,994,754.00 470.67 0.80
Base 99.942833 9,994,283.33 99.947540 9,994,754.00 470.67 0.80
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742718DM8 PROCTER + GAMBLE CO/THE SR UNSECURED 02/15 3.5 35 15 Feb 2015
10,000,000.000  Local 100.651197 10,065,119.66 100.651197 10,065,119.66 0.00 0.80
Base 100.651197 10,065,119.66 100.651197 10,065,119.66 0.00 0.80
78009NQQ2 ROYAL BK OF CANADA BBA LIBOR USD 1 MONTH 0.235 23 Feb 2015
10,000,000.000 Local 100.011553 10,001,155.29 100.011553 10,001,155.29 0.00 0.80
Base 100.011553 10,001,155.29 100.011553 10,001,155.29 0.00 0.80
82124MPC8 SHEFFIELD RECEIVABLE 0.2 12 Feb 2015
5,000,000.000 Local 99.959444 4,997,972.22 99.959444 4,997,972.22 0.00 0.40
Base 99.959444 4,997,972.22 99.959444 4,997,972.22 0.00 0.40
82124MPJ3 SHEFFIELD RECEIVABLE 0.19 18 Feb 2015
10,000,000.000 Local 99.958306 9,995,830.55 99.958306 9,995,830.55 0.00 0.80
Base 99.958306 9,995,830.55 99.958306 9,995,830.55 0.00 0.80
863667AA9 STRYKER CORP SR UNSECURED 01/15 3 3.0 15 Jan 2015
3,590,000.000 Local 100.338643 3,602,157.29 100.338643 3,602,157.29 0.00 0.29
Base 100.338643 3,602,157.29 100.338643 3,602,157.29 0.00 0.29
86562YQD9 SUMITOMO MITSUI BKG CORP 0.22 05 Jan 2015
20,000,000.000 Local 100.005825 20,001,164.95 100.005825 20,001,164.95 0.00 1.59
Base 100.005825 20,001,164.95 100.005825 20,001,164.95 0.00 1.59
87019SPHA1 SWEDBANK 0.16 17 Feb 2015
15,000,000.000 Local 99.965333 14,994,800.00 99.965333 14,994,800.00 0.00 1.19
Base 99.965333 14,994,800.00 99.965333 14,994,800.00 0.00 1.19
88602UPS3 THUNDER BAY FNDNG LLC 0.15 26 Feb 2015
6,000,000.000 Local 99.963750 5,997,825.00 99.963750 5,997,825.00 0.00 0.48
Base 99.963750 5,997,825.00 99.963750 5,997,825.00 0.00 0.48
88602URL6 THUNDER BAY FNDNG LLC 0.2 20 Apr 2015
5,000,000.000 Local 99.922222 4,996,111.11 99.912740 4,995,637.00 -474.11 0.40
Base 99.922222 4,996,111.11 99.912740 4,995,637.00 -474.11 0.40
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.31 11 Dec 2014
7,623,181.740 Local 100.000000 7,623,181.74 100.000000 7,623,181.74 0.00 0.61
Base 100.000000 7,623,181.74 100.000000 7,623,181.74 0.00 0.61
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: November 30, 2014 View Date: January 14, 2015
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.3 18 Dec 2014
4,000,000.000 Local 100.000000 4,000,000.00 100.000000 4,000,000.00 0.00 0.32
Base 100.000000 4,000,000.00 100.000000 4,000,000.00 0.00 0.32
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 0.84
Base 100.000000 10,500,000.00 100.000000 10,500,000.00 0.00 0.84
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.31 12 Feb 2015
1,999,616.690 Local 100.000000 1,999,616.69 100.000000 1,999,616.69 0.00 0.16
Base 100.000000 1,999,616.69 100.000000 1,999,616.69 0.00 0.16
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.4 19 Mar 2015
5,472,972.610 Local 100.000000 5,472,972.61 100.000000 5,472,972.61 0.00 0.44
Base 100.000000 5,472,972.61 100.000000 5,472,972.61 0.00 0.44
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.31 16 Apr 2015
5,346,747.750 Local 100.000000 5,346,747.75 100.000000 5,346,747.75 0.00 0.43
Base 100.000000 5,346,747.75 100.000000 5,346,747.75 0.00 0.43
92646LNCO VICTORY RECEIVABLES 0.15 12 Jan 2015
10,000,000.000  Local 99.982500 9,998,250.00 99.982500 9,998,250.00 0.00 0.80
Base 99.982500 9,998,250.00 99.982500 9,998,250.00 0.00 0.80
92646LNCO VICTORY RECEIVABLES 0.16 12 Jan 2015
10,000,000.000  Local 99.981333 9,998,133.34 99.981333 9,998,133.34 0.00 0.80
Base 99.981333 9,998,133.34 99.981333 9,998,133.34 0.00 0.80
96442MM85 WHITE POINT FDG INC 0.19 08 Dec 2014
5,000,000.000 Local 99.996306 4,999,815.28 99.996306 4,999,815.28 0.00 0.40
Base 99.996306 4,999,815.28 99.996306 4,999,815.28 0.00 0.40
96442MN68 WHITE POINT FDG INC 0.2 06 Jan 2015
5,000,000.000 Local 99.980000 4,999,000.00 99.980000 4,999,000.00 0.00 0.40
Base 99.980000 4,999,000.00 99.980000 4,999,000.00 0.00 0.40
96442MNN1 WHITE POINT FDG INC 0.23 22 Jan 2015
10,000,000.000 Local 99.966778 9,996,677.78 99.966778 9,996,677.78 0.00 0.80
Base 99.966778 9,996,677.78 99.966778 9,996,677.78 0.00 0.80
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: November 30, 2014 View Date: January 14, 2015
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
979QHT009 WELLS FARGO REPO 0.09 01 Dec 2014
23,998,724.070  Local 100.000000 23,998,724.07 100.000000 23,998,724.07 0.00 1.91
Base 100.000000 23,998,724.07 100.000000 23,998,724.07 0.00 1.91
979QHT009 WELLS FARGO REPO 0.08 04 Dec 2014
185,000,000.000 Local 100.000000 185,000,000.00 100.000000 185,000,000.00 0.00 14.74
Base 100.000000 185,000,000.00 100.000000 185,000,000.00 0.00 14.74
979RFJ001 ALLIANCE BANK OF ARIZONA MONEY 0.27 01 Dec 2014
346,360.170  Local 100.000000 346,360.17 100.000000 346,360.17 0.00 0.03
Base 100.000000 346,360.17 100.000000 346,360.17 0.00 0.03
979RFJ001 ALLIANCE BANK OF ARIZONA MONEY 0.31 08 Jan 2015
4,052,489.330 Local 100.000000 4,052,489.33 100.000000 4,052,489.33 0.00 0.32
Base 100.000000 4,052,489.33 100.000000 4,052,489.33 0.00 0.32
US DOLLAR Total
1,076,691,092.360  Local 1,076,663,767.84 1,076,662,896.49 -871.35 85.80
Base 1,076,663,767.84 1,076,662,896.49 -871.35 85.80
CASH EQUIVALENT Total
1,076,691,092.360 Base 1,076,663,767.84 1,076,662,896.49 -871.35 85.80
FIXED INCOME
US DOLLAR Exchange Rate: 1.000000
0258MO0DE6 AMERICAN EXPRESS CREDIT SR UNSECURED 06/15 1.75 1.75 12 Jun 2015
6,075,000.000 Local 100.726496 6,119,134.63 100.689900 6,116,911.43 -2,223.20 0.49
Base 100.726496 6,119,134.63 100.689900 6,116,911.43 -2,223.20 0.49
02665WAN1 AMERICAN HONDA FINANCE SR UNSECURED 10/15 VAR 0.2291 07 Oct 2015
10,000,000.000 Local 100.000000 10,000,000.00 99.965800 9,996,580.00 -3,420.00 0.80
Base 100.000000 10,000,000.00 99.965800 9,996,580.00 -3,420.00 0.80
09658UAA7 BMW VEHICLE OWNER TRUST BMWOT 2014 A A1 0.19 26 Oct 2015
7,058,712.080 Local 100.000000 7,058,712.08 99.992310 7,058,169.27 -542.81 0.56
Original Face: 10,000,000.000 Base 100.000000 7,058,712.08 99.992310 7,058,169.27 -542.81 0.56
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: November 30, 2014 View Date: January 14, 2015
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
12632XAA6 CNH EQUIPMENT TRUST CNH 2014 C A1 0.2 16 Nov 2015
9,333,658.660 Local 100.000000 9,333,658.66 100.005350 9,334,158.01 499.35 0.74
Original Face: 10,000,000.000 Base 100.000000 9,333,658.66 100.005350 9,334,158.01 499.35 0.74
14313TAA7 CARMAX AUTO OWNER TRUST CARMX 2014 3 A1 0.19 17 Aug 2015
9,287,795.730 Local 100.000000 9,287,795.73 100.000000 9,287,795.73 0.00 0.74
Original Face: 19,100,000.000 Base 100.000000 9,287,795.73 100.000000 9,287,795.73 0.00 0.74
14313UAA4 CARMAX AUTO OWNER TRUST CARMX 2014 4 A1 0.21 16 Nov 2015
12,000,000.000 Local 100.000000 12,000,000.00 100.000000 12,000,000.00 0.00 0.96
Original Face: 12,000,000.000 Base 100.000000 12,000,000.00 100.000000 12,000,000.00 0.00 0.96
3130A15Z7 FEDERAL HOME LOAN BANK BONDS 09/15 VAR 0.13 17 Sep 2015
10,000,000.000 Local 99.991671 9,999,167.08 100.007100 10,000,710.00 1,542.92 0.80
Base 99.991671 9,999,167.08 100.007100 10,000,710.00 1,542.92 0.80
3130A1ES3 FEDERAL HOME LOAN BANK BONDS 09/15 VAR 0.128 21 Sep 2015
10,000,000.000 Local 100.011714 10,001,171.41 100.006500 10,000,650.00 -521.41 0.80
Base 100.011714 10,001,171.41 100.006500 10,000,650.00 -521.41 0.80
31679MAA4 FIFTH THIRD AUTO TRUST FITAT 2014 3 A1 0.21 16 Nov 2015
8,619,359.060 Local 100.000000 8,619,359.06 100.000000 8,619,359.06 0.00 0.69
Original Face: 10,000,000.000 Base 100.000000 8,619,359.06 100.000000 8,619,359.06 0.00 0.69
34530KAF0 FORD CREDIT AUTO OWNER TRUST FORDO 2014 B A1 144A 0.18 15 Jul 2015
900,715.690 Local 100.000000 900,715.69 100.000520 900,720.37 4.68 0.07
Original Face: 11,000,000.000 Base 100.000000 900,715.69 100.000520 900,720.37 4.68 0.07
34530LAA9 FORD CREDIT AUTO LEASE TRUST FORDL 2014 B A1 144A 0.18 15 Aug 2015
5,660,975.940 Local 100.000000 5,660,975.93 99.966890 5,659,101.59 -1,874.34 0.45
Original Face: 11,000,000.000 Base 100.000000 5,660,975.93 99.966890 5,659,101.59 -1,874.34 0.45
34530PAA0 FORD CREDIT AUTO OWNER TRUST FORDO 2014 C A1 144A 0.23 15 Dec 2015
10,000,000.000  Local 100.000000 10,000,000.00 99.997200 9,999,720.00 -280.00 0.80
Original Face: 10,000,000.000 Base 100.000000 10,000,000.00 99.997200 9,999,720.00 -280.00 0.80
36163LAA8 GE EQUIPMENT SMALL TICKET LLC GEEST 2014 1A A1 144A 0.25 24 Apr 2015
647,638.090 Local 100.000000 647,638.09 100.003860 647,663.09 25.00 0.05
Original Face: 2,250,000.000 Base 100.000000 647,638.09 100.003860 647,663.09 25.00 0.05
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: November 30, 2014 View Date: January 14, 2015
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
36163NAA4 GE EQUIPMENT TRANSPORTATION LL GEET 2014 1 A1 0.2 23 Jun 2015
908,786.200 Local 100.000000 908,786.20 99.999460 908,781.29 -4.91 0.07
Original Face: 3,000,000.000 Base 100.000000 908,786.20 99.999460 908,781.29 -4.91 0.07
43814GAA8 HONDA AUTO RECEIVABLES OWNER T HAROT 2014 2 A1 0.18 18 May 2015
746,682.320 Local 100.000000 746,682.32 100.000000 746,682.32 0.00 0.06
Original Face: 3,100,000.000 Base 100.000000 746,682.32 100.000000 746,682.32 0.00 0.06
43814HAA6 HONDA AUTO RECEIVABLES OWNER T HAROT 2014 3 A1 0.19 17 Aug 2015
4,466,365.370  Local 100.000000 4,466,365.37 100.000000 4,466,365.37 0.00 0.36
Original Face: 7,250,000.000 Base 100.000000 4,466,365.37 100.000000 4,466,365.37 0.00 0.36
43814JAA2 HONDA AUTO RECEIVABLES OWNER T HAROT 2014 4 A1 0.22 15 Dec 2015
10,000,000.000 Local 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.80
Original Face: 10,000,000.000 Base 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.80
44890UAA2 HYUNDAI AUTO RECEIVABLES TRUST HART 2014 B A1 0.18 15 May 2015
160,884.500 Local 100.000000 160,884.50 100.000000 160,884.50 0.00 0.01
Original Face: 6,000,000.000 Base 100.000000 160,884.50 100.000000 160,884.50 0.00 0.01
44890VAAQ HYUNDAI AUTO LEASE SECURITIZAT HALST 2014 B A1 144A 0.2 15 Jul 2015
1,717,666.620 Local 100.000000 1,717,666.62 99.996540 1,717,607.19 -59.43 0.14
Original Face: 5,000,000.000 Base 100.000000 1,717,666.62 99.996540 1,717,607.19 -59.43 0.14
46623EJP5 JPMORGAN CHASE + CO SR UNSECURED 03/15 1.875 1.875 20 Mar 2015
3,240,000.000 Local 100.461201 3,254,942.90 100.463500 3,255,017.40 74.50 0.26
Base 100.461201 3,254,942.90 100.463500 3,255,017.40 74.50 0.26
46623EJWO0 JPMORGAN CHASE + CO SR UNSECURED 04/15 0.8 0.8 23 Apr 2015
10,000,000.000 Local 100.180406 10,018,040.58 100.151500 10,015,150.00 -2,890.58 0.80
Base 100.180406 10,018,040.58 100.151500 10,015,150.00 -2,890.58 0.80
477877AA2 JOHN DEERE OWNER TRUST JDOT 2014 B A1 0.21 24 Sep 2015
8,266,631.830 Local 100.000000 8,266,631.83 100.003070 8,266,885.62 253.79 0.66
Original Face: 12,500,000.000 Base 100.000000 8,266,631.83 100.003070 8,266,885.62 253.79 0.66
47787VAA9 JOHN DEERE OWNER TRUST JDOT 2014 A A1 0.2 15 May 2015
1,140,517.550 Local 100.000000 1,140,517.55 99.996860 1,140,481.74 -35.81 0.09
Original Face: 15,000,000.000 Base 100.000000 1,140,517.55 99.996860 1,140,481.74 -35.81 0.09
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: November 30, 2014 View Date: January 14, 2015
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
585055AR7 MEDTRONIC INC SR UNSECURED 03/15 3 3.0 15 Mar 2015
5,000,000.000 Local 100.762667 5,038,133.33 100.740000 5,037,000.00 -1,133.33 0.40
Base 100.762667 5,038,133.33 100.740000 5,037,000.00 -1,133.33 0.40
58768EAA7 MERCEDES BENZ AUTO LEASE TRUST MBALT 2014 A A1 0.2 15 Apr 2015
222,089.970 Local 100.000000 222,089.97 99.992570 222,073.47 -16.50 0.02
Original Face: 8,000,000.000 Base 100.000000 222,089.97 99.992570 222,073.47 -16.50 0.02
587729AA2 MERCEDES BENZ AUTO RECEIVABLES MBART 2014 1 A1 0.18 15 Jul 2015
1,497,189.710  Local 100.000000 1,497,189.71 100.003080 1,497,235.82 46.11 0.12
Original Face: 4,000,000.000 Base 100.000000 1,497,189.71 100.003080 1,497,235.82 46.11 0.12
65477NAA4 NISSAN AUTO LEASE TRUST NALT 2014 A A1 0.18 15 Jun 2015
1,164,985.750 Local 100.000000 1,164,985.75 99.999590 1,164,980.97 -4.78 0.09
Original Face: 4,000,000.000 Base 100.000000 1,164,985.75 99.999590 1,164,980.97 -4.78 0.09
65490BAA3 NISSAN AUTO LEASE TRUST NALT 2014 B A1 0.2 15 Oct 2015
7,038,491.840 Local 100.000000 7,038,491.84 99.993200 7,038,013.22 -478.62 0.56
Original Face: 8,000,000.000 Base 100.000000 7,038,491.84 99.993200 7,038,013.22 -478.62 0.56
73328YAA5 PORSCHE FINANCIAL AUTO SECURIT PFAST 2014 1 A1 144A 0.18 26 May 2015
144,054.800 Local 100.000000 144,054.80 99.999210 144,053.66 -1.14 0.01
Original Face: 13,500,000.000 Base 100.000000 144,054.80 99.999210 144,053.66 -1.14 0.01
73329AAA6 PORSCHE INNOVATIVE LEASE OWNER PILOT 2014 1 A1 144A 0.19 21 Sep 2015
2,669,418.260 Local 100.000000 2,669,418.26 99.993920 2,669,255.96 -162.30 0.21
Original Face: 4,500,000.000 Base 100.000000 2,669,418.26 99.993920 2,669,255.96 -162.30 0.21
74254PYF3 PRINCIPAL LIFE INC FDG SR SECURED 04/15 5.55 5.55 27 Apr 2015
3,500,000.000 Local 102.126196 3,5674,416.86 102.079200 3,5672,772.00 -1,644.86 0.28
Base 102.126196 3,5674,416.86 102.079200 3,5672,772.00 -1,644.86 0.28
74977RCE2 RABOBANK NEDERLAND SR UNSECURED 144A 03/15 3.2 3.2 11 Mar 2015
10,000,000.000  Local 100.821088 10,082,108.84 100.758300 10,075,830.00 -6,278.84 0.80
Base 100.821088 10,082,108.84 100.758300 10,075,830.00 -6,278.84 0.80
92867RAA7 VOLKSWAGEN AUTO LOAN ENHANCED VALET 2014 1 A1 0.19 20 May 2015
308,247.980 Local 100.000000 308,247.98 99.999300 308,245.82 -2.16 0.02
Original Face: 6,000,000.000 Base 100.000000 308,247.98 99.999300 308,245.82 -2.16 0.02
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: November 30, 2014 View Date: January 14, 2015
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
92867TAA3 VOLKSWAGEN AUTO LOAN ENHANCED VALET 2014 2 A1 0.2 20 Oct 2015
5,876,750.510 Local 100.000000 5,876,750.51 100.004650 5,877,023.78 273.27 0.47
Original Face: 7,000,000.000 Base 100.000000 5,876,750.51 100.004650 5,877,023.78 273.27 0.47
92887FAA9 VOLVO FINANCIAL EQUIPMENT LLC VFET 2014 1A A1 144A 0.21 16 Mar 2015
261,533.420 Local 100.000000 261,533.42 100.000000 261,533.42 0.00 0.02
Original Face: 4,000,000.000 Base 100.000000 261,533.42 100.000000 261,533.42 0.00 0.02
US DOLLAR Total
177,914,151.880 Local 178,186,267.50 178,167,412.10 -18,855.40 14.20
Original Face: 216,200,000.000 Base 178,186,267.50 178,167,412.10 -18,855.40 14.20
FIXED INCOME Total
177,914,151.880 Base 178,186,267.50 178,167,412.10 -18,855.40 14.20

Original Face: 216,200,000.000
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Holdings

ST OF AZ POOL 5 LGIP

STATE OF ARIZONA
FUND:  ATZF STATE STREET.

As of: November 30, 2014 View Date: January 14, 2015

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

1,254,830,308.59 100.00

1,254,605,244.240 Base
Original Face: 216,200,000.000

1,254,850,035.34
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Holdings
Currency Summary

As of: November 30, 2014

ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:

January 14, 2015

View Date:

ATZF

STATE STREET.

Base Currency:USD - US DOLLAR

% Currency

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
US DOLLAR Exchange Rate: 1.000000
CASH EQUIVALENT
1,076,691,092.360 Local 1,076,663,767.84 1,076,662,896.49 85.80 -871.35 -871.35
Base 1,076,663,767.84 1,076,662,896.49 85.80 -871.35 0.00 -871.35
FIXED INCOME
177,914,151.880 Local 178,186,267.50 178,167,412.10 14.20 -18,855.40 -18,855.40
Original Face: 216,200,000.000 Base 178,186,267.50 178,167,412.10 14.20 -18,855.40 0.00 -18,855.40
US DOLLAR Total
1,254,605,244.240 Local 1,254,850,035.34 1,254,830,308.59 100.00 -19,726.75 -19,726.75
Original Face: 216,200,000.000 Base 1,254,850,035.34 1,254,830,308.59 100.00 -19,726.75 0.00 -19,726.75
FUND Total
1,254,605,244.240 Base 1,254,850,035.34 1,254,830,308.59 100.00 -19,726.75 0.00 -19,726.75

Original Face:

216,200,000.000
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Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
A .
sset Summary FUND: ATZF STAT'E STREET.
As of: November 30, 2014 View Date: January 14, 2015
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
1,076,691,092.360 1,076,663,767.84 1,076,662,896.49 85.80 -871.35 0.00 -871.35
CASH EQUIVALENT Total
1,076,691,092.360 1,076,663,767.84 1,076,662,896.49 85.80 -871.35 0.00 -871.35
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Holdings

STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET
As of: November 30, 2014 View Date: January 14, 2015

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
177,914,151.880 178,186,267.50 178,167,412.10 14.20 -18,855.40 0.00 -18,855.40
FIXED INCOME Total
177,914,151.880 178,186,267.50 178,167,412.10 14.20 -18,855.40 0.00 -18,855.40
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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
1,254,605,244.240 1,254,850,035.34 1,254,830,308.59 100.00 -19,726.75 0.00 -19,726.75
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ST OF AZ POOL 5 LGIP

Holdings
STATE OF ARIZONA
I FUND:  ATZE STATE STREET
As of: November 30, 2014 View Date: January 14, 2015
Base Currency: USD - US DOLLAR
Notional Par Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH EQUIVALENT
1,076,691,092.360 1,076,663,767.84 1,076,662,896.49 85.80 -871.35 0.00 -871.35
943.06 GN 0.00 GN 943.06 GN
-1,814.41 LS 0.00 LS -1,814.41 LS
FIXED INCOME
177,914,151.880 178,186,267.50 178,167,412.10 14.20 -18,855.40 0.00 -18,855.40
2,719.62 GN 0.00 GN 2,719.62 GN
-21,575.02 LS 0.00 LS -21,575.02 LS
Original Face: 216,200,000.000
FUND Total
0.000 1,254,605,244.240 1,254,850,035.34 1,254,830,308.59 100.00 -19,726.75 0.00 -19,726.75
3,662.68 GN 0.00 GN 3,662.68 GN
-23,389.43 LS 0.00 LS -23,389.43 LS
Original Face: 216,200,000.000
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