
STATE OF ARIZONA

December 31, 2014

ATZF

ST OF AZ POOL 5 LGIP

January 15, 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 EQUIVALENT
1.000000Exchange Rate:US DOLLAR

20 Jan 20150.210027A1NL9 ABBEY NATIONAL NA LL

99.988917Local10,000,000.000 9,998,891.67 9,998,891.6799.988917 0.00 0.85
99.988917Base 9,998,891.67 9,998,891.6799.988917 0.00 0.85

18 Feb 20150.250027A1PJ2 ABBEY NATIONAL NA LL

99.966667Local7,500,000.000 7,497,500.00 7,497,500.0099.966667 0.00 0.64
99.966667Base 7,497,500.00 7,497,500.0099.966667 0.00 0.64

13 Apr 20150.280027A1RD3 ABBEY NATIONAL NA LL

99.920750Local5,000,000.000 4,996,033.33 4,996,037.5099.920667 4.17 0.42
99.920750Base 4,996,033.33 4,996,037.5099.920667 4.17 0.42

20 Jan 20150.0900282DNL0 ABBOT LABORATORIES

99.995250Local10,000,000.000 9,999,525.00 9,999,525.0099.995250 0.00 0.85
99.995250Base 9,999,525.00 9,999,525.0099.995250 0.00 0.85

27 Jan 20150.600850VNT5 AGRICULTURAL BANK CHINA

99.956667Local10,000,000.000 9,995,666.67 9,995,666.6799.956667 0.00 0.85
99.956667Base 9,995,666.67 9,995,666.6799.956667 0.00 0.85

30 Jan 20150.5900850VNW8 AGRICULTURAL BANK CHINA

99.952472Local9,300,000.000 9,295,579.92 9,295,579.9299.952472 0.00 0.79
99.952472Base 9,295,579.92 9,295,579.9299.952472 0.00 0.79

12 Feb 20150.5100850VPC0 AGRICULTURAL BANK CHINA

99.940500Local3,200,000.000 3,198,096.00 3,198,096.0099.940500 0.00 0.27
99.940500Base 3,198,096.00 3,198,096.0099.940500 0.00 0.27

15 Jan 20154.12503523TAM0 ANHEUSER BUSCH INBEV WOR COMPANY GUAR 01/15 4.125

100.145479Local2,000,000.000 2,002,909.57 2,002,909.57100.145479 0.00 0.17
100.145479Base 2,002,909.57 2,002,909.57100.145479 0.00 0.17

14 Apr 20150.220806366CEZ7 BANK OF MONTREAL- BBA LIBOR USD 1 MONTH

99.996800Local10,000,000.000 10,000,000.00 9,999,680.00100.000000 -320.00 0.85
99.996800Base 10,000,000.00 9,999,680.00100.000000 -320.00 0.85
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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 0.85
100.000000Base 10,000,000.00 10,000,000.00100.000000 0.00 0.85

05 Jan 20150.1506945MN51 BARTON CAPITAL CORP.

99.998333Local5,000,000.000 4,999,916.67 4,999,916.6799.998333 0.00 0.42
99.998333Base 4,999,916.67 4,999,916.6799.998333 0.00 0.42

02 Feb 20150.1806945MP26 BARTON CAPITAL CORP.

99.984000Local5,000,000.000 4,999,200.00 4,999,200.0099.984000 0.00 0.42
99.984000Base 4,999,200.00 4,999,200.0099.984000 0.00 0.42

02 Mar 20150.2306945MQ25 BARTON CAPITAL CORP.

99.961667Local10,000,000.000 9,996,166.66 9,996,166.6699.961667 0.00 0.85
99.961667Base 9,996,166.66 9,996,166.6699.961667 0.00 0.85

09 Jun 20150.2412476FT97 CAFCO LLC

99.871110Local10,000,000.000 9,989,400.00 9,987,111.0099.894000 -2,289.00 0.85
99.871110Base 9,989,400.00 9,987,111.0099.894000 -2,289.00 0.85

02 Jan 20150.1613738KN29 CAN AST & CAN LTD JT

99.999556Local10,000,000.000 9,999,955.56 9,999,955.5699.999556 0.00 0.85
99.999556Base 9,999,955.56 9,999,955.5699.999556 0.00 0.85

16 Jan 20150.2515060YNG1 CEDAR SPRING CPTL CO

99.989583Local10,000,000.000 9,998,958.33 9,998,958.3399.989583 0.00 0.85
99.989583Base 9,998,958.33 9,998,958.3399.989583 0.00 0.85

06 Mar 20150.3515060YQ60 CEDAR SPRING CPTL CO

99.937778Local5,000,000.000 4,996,888.89 4,996,888.8999.937778 0.00 0.42
99.937778Base 4,996,888.89 4,996,888.8999.937778 0.00 0.42

20 Mar 20150.3215060YQL7 CEDAR SPRING CPTL CO

99.930667Local5,000,000.000 4,996,533.33 4,996,533.3399.930667 0.00 0.42
99.930667Base 4,996,533.33 4,996,533.3399.930667 0.00 0.42

15 Apr 20150.1915963URF5 CHARIOT FNDG LLC

99.948960Local10,000,000.000 9,994,511.11 9,994,896.0099.945111 384.89 0.85
99.948960Base 9,994,511.11 9,994,896.0099.945111 384.89 0.85
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03 Jun 20150.2215963UT30 CHARIOT FNDG LLC

99.899470Local10,000,000.000 9,990,650.00 9,989,947.0099.906500 -703.00 0.85
99.899470Base 9,990,650.00 9,989,947.0099.906500 -703.00 0.85

06 Feb 20150.0916677KP64 CHEVRON CORP

99.991000Local10,000,000.000 9,999,100.00 9,999,100.0099.991000 0.00 0.85
99.991000Base 9,999,100.00 9,999,100.0099.991000 0.00 0.85

24 Feb 20150.116677KPQ0 CHEVRON CORP

99.985000Local10,000,000.000 9,998,500.00 9,998,500.0099.985000 0.00 0.85
99.985000Base 9,998,500.00 9,998,500.0099.985000 0.00 0.85

07 Jan 20150.5516949E2G3 CHINA CONSTR BK CORP

100.004160Local10,250,000.000 10,250,426.45 10,250,426.45100.004160 0.00 0.87
100.004160Base 10,250,426.45 10,250,426.45100.004160 0.00 0.87

04 Feb 20150.1617178CP49 CIESCO LLC

99.984889Local5,000,000.000 4,999,244.44 4,999,244.4499.984889 0.00 0.42
99.984889Base 4,999,244.44 4,999,244.4499.984889 0.00 0.42

04 Mar 20150.1917178CQ48 CIESCO LLC

99.967278Local13,500,000.000 13,495,582.50 13,495,582.5099.967278 0.00 1.14
99.967278Base 13,495,582.50 13,495,582.5099.967278 0.00 1.14

30 Jan 20150.1119121BNW5 COCA-COLA COMPANY

99.991139Local10,500,000.000 10,499,069.58 10,499,069.5899.991139 0.00 0.89
99.991139Base 10,499,069.58 10,499,069.5899.991139 0.00 0.89

12 Jan 20150.182063C1NC0 CONCORD MIN CPTL CO

99.994500Local12,500,000.000 12,499,312.50 12,499,312.5099.994500 0.00 1.06
99.994500Base 12,499,312.50 12,499,312.5099.994500 0.00 1.06

07 Apr 20150.282063C1R77 CONCORD MIN CPTL CO

99.928690Local5,000,000.000 4,996,266.66 4,996,434.5099.925333 167.84 0.42
99.928690Base 4,996,266.66 4,996,434.5099.925333 167.84 0.42

06 Jan 20150.182284K1N66 CROWN POINT CAP CO.

99.997500Local10,000,000.000 9,999,750.00 9,999,750.0099.997500 0.00 0.85
99.997500Base 9,999,750.00 9,999,750.0099.997500 0.00 0.85

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

Page 3



STATE OF ARIZONA

December 31, 2014

ATZF

ST OF AZ POOL 5 LGIP

January 15, 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

07 Apr 20150.282284K1R70 CROWN POINT CAP CO.

99.938840Local5,000,000.000 4,996,266.67 4,996,942.0099.925333 675.33 0.42
99.938840Base 4,996,266.67 4,996,942.0099.925333 675.33 0.42

20 Mar 20150.1252546R3QL1 DISNEY (WALT) CO THE

99.972917Local5,000,000.000 4,998,645.83 4,998,645.8399.972917 0.00 0.42
99.972917Base 4,998,645.83 4,998,645.8399.972917 0.00 0.42

19 Mar 20150.1629101BQK1 EMERSON ELECTRIC CO

99.965778Local8,000,000.000 7,997,262.22 7,997,262.2299.965778 0.00 0.68
99.965778Base 7,997,262.22 7,997,262.2299.965778 0.00 0.68

09 Feb 20150.1630601WP94 FAIRWAY FINANCE CORP

99.982667Local5,014,000.000 5,013,130.91 5,013,130.9199.982667 0.00 0.43
99.982667Base 5,013,130.91 5,013,130.9199.982667 0.00 0.43

09 Mar 20150.1730601WQ93 FAIRWAY FINANCE CORP

99.968361Local5,038,000.000 5,036,406.03 5,036,406.0399.968361 0.00 0.43
99.968361Base 5,036,406.03 5,036,406.0399.968361 0.00 0.43

20 Feb 20150.083130A2VP8 FEDERAL HOME LOAN BANK BONDS 02/15 0.08

100.000000Local10,000,000.000 10,000,000.00 10,000,000.00100.000000 0.00 0.85
100.000000Base 10,000,000.00 10,000,000.00100.000000 0.00 0.85

05 Jan 20150.01313384AE9 FED HOME LN DISCOUNT NT DISCOUNT NOT 01/15 0.00000

99.999556Local100,000,000.000 99,999,555.56 99,999,555.5699.999556 0.00 8.48
99.999556Base 99,999,555.56 99,999,555.5699.999556 0.00 8.48

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

99.998778Local40,000,000.000 39,999,511.11 39,999,511.1199.998778 0.00 3.39
99.998778Base 39,999,511.11 39,999,511.1199.998778 0.00 3.39

21 Jan 20150.01313384AW9 FED HOME LN DISCOUNT NT DISCOUNT NOT 01/15 0.00000

99.997222Local15,000,000.000 14,999,583.34 14,999,583.3499.997222 0.00 1.27
99.997222Base 14,999,583.34 14,999,583.3499.997222 0.00 1.27

23 Jan 20150.01313384AY5 FED HOME LN DISCOUNT NT DISCOUNT NOT 01/15 0.00000

99.996028Local15,000,000.000 14,999,404.17 14,999,404.1799.996028 0.00 1.27
99.996028Base 14,999,404.17 14,999,404.1799.996028 0.00 1.27
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20 Jan 20150.183773E3NL7 GLAXOSMITHKLINE FIN PLC

99.990500Local7,000,000.000 6,999,335.00 6,999,335.0099.990500 0.00 0.59
99.990500Base 6,999,335.00 6,999,335.0099.990500 0.00 0.59

15 Jan 20150.238102KNF5 GOLDEN FUNDING CORP

99.992222Local10,000,000.000 9,999,222.22 9,999,222.2299.992222 0.00 0.85
99.992222Base 9,999,222.22 9,999,222.2299.992222 0.00 0.85

22 Jan 20150.1838102KNN8 GOLDEN FUNDING CORP

99.989500Local6,731,000.000 6,730,293.25 6,730,293.2599.989500 0.00 0.57
99.989500Base 6,730,293.25 6,730,293.2599.989500 0.00 0.57

06 Feb 20150.238102KP63 GOLDEN FUNDING CORP

99.980000Local5,000,000.000 4,999,000.00 4,999,000.0099.980000 0.00 0.42
99.980000Base 4,999,000.00 4,999,000.0099.980000 0.00 0.42

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

100.170936Local5,000,000.000 5,008,546.81 5,008,546.81100.170936 0.00 0.42
100.170936Base 5,008,546.81 5,008,546.81100.170936 0.00 0.42

06 Jan 20150.1538346MN67 GOTHAM FDG CORP

99.997917Local9,500,000.000 9,499,802.08 9,499,802.0899.997917 0.00 0.81
99.997917Base 9,499,802.08 9,499,802.0899.997917 0.00 0.81

07 Jan 20150.1438346MN75 GOTHAM FDG CORP

99.997667Local5,000,000.000 4,999,883.33 4,999,883.3399.997667 0.00 0.42
99.997667Base 4,999,883.33 4,999,883.3399.997667 0.00 0.42

13 Jan 20150.1538346MND2 GOTHAM FDG CORP

99.995000Local5,000,000.000 4,999,750.00 4,999,750.0099.995000 0.00 0.42
99.995000Base 4,999,750.00 4,999,750.0099.995000 0.00 0.42

12 Jan 20150.1238362WNC1 GOVCO LLC

99.996333Local10,000,000.000 9,999,633.33 9,999,633.3399.996333 0.00 0.85
99.996333Base 9,999,633.33 9,999,633.3399.996333 0.00 0.85

16 Mar 20150.1738362WQG9 GOVCO LLC

99.965056Local10,000,000.000 9,996,505.55 9,996,505.5599.965056 0.00 0.85
99.965056Base 9,996,505.55 9,996,505.5599.965056 0.00 0.85
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14 Jan 20150.1741068LNE2 HANNOVER FDG CO. LLC

100.003778Local10,000,000.000 10,000,377.78 10,000,377.78100.003778 0.00 0.85
100.003778Base 10,000,377.78 10,000,377.78100.003778 0.00 0.85

22 Jan 20150.1941068LNN2 HANNOVER FDG CO. LLC

99.988917Local15,000,000.000 14,998,337.50 14,998,337.5099.988917 0.00 1.27
99.988917Base 14,998,337.50 14,998,337.5099.988917 0.00 1.27

04 May 20150.284497W1S49 ING (US) FUNDING LLC

99.912510Local5,000,000.000 4,995,216.67 4,995,625.5099.904333 408.83 0.42
99.912510Base 4,995,216.67 4,995,625.5099.904333 408.83 0.42

04 Feb 20150.3745779QP42 INSTITUTIONAL SECURED

99.965056Local10,000,000.000 9,996,505.56 9,996,505.5699.965056 0.00 0.85
99.965056Base 9,996,505.56 9,996,505.5699.965056 0.00 0.85

09 Feb 20150.3845779QP91 INSTITUTIONAL SECURED

99.958833Local5,000,000.000 4,997,941.66 4,997,941.6699.958833 0.00 0.42
99.958833Base 4,997,941.66 4,997,941.6699.958833 0.00 0.42

14 Jan 20150.154820P3NE9 JUPITER SECT CO LLC

99.994583Local10,000,000.000 9,999,458.33 9,999,458.3399.994583 0.00 0.85
99.994583Base 9,999,458.33 9,999,458.3399.994583 0.00 0.85

27 Aug 20150.284820P3VT7 JUPITER SECT CO LLC

99.755240Local5,000,000.000 4,990,744.45 4,987,762.0099.814889 -2,982.45 0.42
99.755240Base 4,990,744.45 4,987,762.0099.814889 -2,982.45 0.42

26 Feb 20150.1648802WXE3 KELLS FDG LLC

99.975111Local10,000,000.000 9,997,511.11 9,997,511.1199.975111 0.00 0.85
99.975111Base 9,997,511.11 9,997,511.1199.975111 0.00 0.85

09 Feb 20150.1453127UP95 LIBERTY FUNDING LLC

99.984833Local10,000,000.000 9,998,483.33 9,998,483.3399.984833 0.00 0.85
99.984833Base 9,998,483.33 9,998,483.3399.984833 0.00 0.85

03 Feb 20150.215766P1P39 MATCHPOINT MASTER TR

99.980750Local5,000,000.000 4,999,037.50 4,999,037.5099.980750 0.00 0.42
99.980750Base 4,999,037.50 4,999,037.5099.980750 0.00 0.42
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10 Mar 20150.255766P1QA2 MATCHPOINT MASTER TR

99.952778Local5,000,000.000 4,997,638.89 4,997,638.8999.952778 0.00 0.42
99.952778Base 4,997,638.89 4,997,638.8999.952778 0.00 0.42

17 Feb 20150.260688GPH4 MIZUHO FDG LLC

99.973889Local10,000,000.000 9,997,388.89 9,997,388.8999.973889 0.00 0.85
99.973889Base 9,997,388.89 9,997,388.8999.973889 0.00 0.85

09 Feb 20150.260688LY83 MIZUHO BANK LTD

99.999999Local10,000,000.000 9,999,999.93 9,999,999.9399.999999 0.00 0.85
99.999999Base 9,999,999.93 9,999,999.9399.999999 0.00 0.85

08 Jan 20150.3562455BN84 MOUNTCLIFF

99.993194Local5,000,000.000 4,999,659.72 4,999,659.7299.993194 0.00 0.42
99.993194Base 4,999,659.72 4,999,659.7299.993194 0.00 0.42

14 Jan 20150.1263743DNE7 NATL RURAL UTIL COOP

99.995667Local10,000,000.000 9,999,566.67 9,999,566.6799.995667 0.00 0.85
99.995667Base 9,999,566.67 9,999,566.6799.995667 0.00 0.85

20 Jan 20150.1363743DNL1 NATL RURAL UTIL COOP

99.993139Local6,590,000.000 6,589,547.85 6,589,547.8599.993139 0.00 0.56
99.993139Base 6,589,547.85 6,589,547.8599.993139 0.00 0.56

15 Jan 20150.1965602M7H3 NORINCHUKIN BK

100.000000Local10,000,000.000 10,000,000.00 10,000,000.00100.000000 0.00 0.85
100.000000Base 10,000,000.00 10,000,000.00100.000000 0.00 0.85

09 Mar 20150.2167983UQ97 OLD LINE FUNDING LLC

99.960917Local10,000,000.000 9,996,091.67 9,996,091.6799.960917 0.00 0.85
99.960917Base 9,996,091.67 9,996,091.6799.960917 0.00 0.85

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

100.385577Local10,000,000.000 10,038,557.69 10,038,557.69100.385577 0.00 0.85
100.385577Base 10,038,557.69 10,038,557.69100.385577 0.00 0.85

23 Feb 20150.2442578009NQQ2 ROYAL BK OF CANADA BBA LIBOR USD 1 MONTH

100.007289Local10,000,000.000 10,000,728.94 10,000,728.94100.007289 0.00 0.85
100.007289Base 10,000,728.94 10,000,728.94100.007289 0.00 0.85
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12 Feb 20150.282124MPC8 SHEFFIELD RECEIVABLE

99.976667Local5,000,000.000 4,998,833.33 4,998,833.3399.976667 0.00 0.42
99.976667Base 4,998,833.33 4,998,833.3399.976667 0.00 0.42

18 Feb 20150.1982124MPJ3 SHEFFIELD RECEIVABLE

99.974667Local10,000,000.000 9,997,466.66 9,997,466.6699.974667 0.00 0.85
99.974667Base 9,997,466.66 9,997,466.6699.974667 0.00 0.85

19 Feb 20150.2185520MPK3 STARBIRD FDG. CORP

99.971417Local10,000,000.000 9,997,141.66 9,997,141.6699.971417 0.00 0.85
99.971417Base 9,997,141.66 9,997,141.6699.971417 0.00 0.85

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

100.105356Local3,590,000.000 3,593,782.27 3,593,782.27100.105356 0.00 0.30
100.105356Base 3,593,782.27 3,593,782.27100.105356 0.00 0.30

05 Jan 20150.2286562YQD9 SUMITOMO MITSUI BKG CORP

100.000666Local20,000,000.000 20,000,133.14 20,000,133.14100.000666 0.00 1.70
100.000666Base 20,000,133.14 20,000,133.14100.000666 0.00 1.70

17 Feb 20150.1687019SPH1 SWEDBANK

99.979111Local15,000,000.000 14,996,866.67 14,996,866.6799.979111 0.00 1.27
99.979111Base 14,996,866.67 14,996,866.6799.979111 0.00 1.27

26 Feb 20150.1588602UPS3 THUNDER BAY FNDNG LLC

99.976667Local6,000,000.000 5,998,600.00 5,998,600.0099.976667 0.00 0.51
99.976667Base 5,998,600.00 5,998,600.0099.976667 0.00 0.51

20 Apr 20150.288602URL6 THUNDER BAY FNDNG LLC

99.928700Local5,000,000.000 4,996,972.22 4,996,435.0099.939444 -537.22 0.42
99.928700Base 4,996,972.22 4,996,435.0099.939444 -537.22 0.42

15 Jan 20150.31923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local22,181,324.910 22,181,324.91 22,181,324.91100.000000 0.00 1.88
100.000000Base 22,181,324.91 22,181,324.91100.000000 0.00 1.88

12 Feb 20150.31923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local1,999,616.690 1,999,616.69 1,999,616.69100.000000 0.00 0.17
100.000000Base 1,999,616.69 1,999,616.69100.000000 0.00 0.17

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

December 31, 2014

ATZF

ST OF AZ POOL 5 LGIP

January 15, 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

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 0.46
100.000000Base 5,472,972.61 5,472,972.61100.000000 0.00 0.46

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 0.45
100.000000Base 5,346,747.75 5,346,747.75100.000000 0.00 0.45

12 Jan 20150.1592646LNC0 VICTORY RECEIVABLES

100.004167Local10,000,000.000 10,000,416.67 10,000,416.67100.004167 0.00 0.85
100.004167Base 10,000,416.67 10,000,416.67100.004167 0.00 0.85

12 Jan 20150.1692646LNC0 VICTORY RECEIVABLES

99.995111Local10,000,000.000 9,999,511.11 9,999,511.1199.995111 0.00 0.85
99.995111Base 9,999,511.11 9,999,511.1199.995111 0.00 0.85

01 Apr 20150.1994988ECS5 WELLS FARGO BANK NA

100.002520Local10,000,000.000 10,000,000.00 10,000,252.00100.000000 252.00 0.85
100.002520Base 10,000,000.00 10,000,252.00100.000000 252.00 0.85

06 Jan 20150.296442MN68 WHITE POINT FDG INC

99.997222Local5,000,000.000 4,999,861.11 4,999,861.1199.997222 0.00 0.42
99.997222Base 4,999,861.11 4,999,861.1199.997222 0.00 0.42

06 Jan 20150.2196442MN68 WHITE POINT FDG INC

99.997083Local5,000,000.000 4,999,854.17 4,999,854.1799.997083 0.00 0.42
99.997083Base 4,999,854.17 4,999,854.1799.997083 0.00 0.42

22 Jan 20150.2396442MNN1 WHITE POINT FDG INC

99.986583Local10,000,000.000 9,998,658.33 9,998,658.3399.986583 0.00 0.85
99.986583Base 9,998,658.33 9,998,658.3399.986583 0.00 0.85

02 Jan 20150.15979QHT009 WELLS FARGO REPO

100.000000Local75,000,000.000 75,000,000.00 75,000,000.00100.000000 0.00 6.36
100.000000Base 75,000,000.00 75,000,000.00100.000000 0.00 6.36

02 Jan 20150.27979RFJ001 ALLIANCE BANK OF ARIZONA MONEY

100.000000Local346,431.910 346,431.91 346,431.91100.000000 0.00 0.03
100.000000Base 346,431.91 346,431.91100.000000 0.00 0.03

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

December 31, 2014

ATZF

ST OF AZ POOL 5 LGIP

January 15, 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

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 0.34
100.000000Base 4,052,489.33 4,052,489.33100.000000 0.00 0.34

02 Feb 20150.1898137SP28 WORKING CAP. MAN. CO

99.984000Local10,000,000.000 9,998,400.00 9,998,400.0099.984000 0.00 0.85
99.984000Base 9,998,400.00 9,998,400.0099.984000 0.00 0.85

US DOLLAR  Total
945,612,583.200 Local 945,524,246.93 945,519,308.32 -4,938.61 80.18

Base 945,524,246.93 945,519,308.32 -4,938.61 80.18

Base945,612,583.200 945,524,246.93 945,519,308.32 -4,938.61 80.18

CASH EQUIVALENT Total

FIXED INCOME
1.000000Exchange Rate:US DOLLAR

15 Dec 20150.2702006VAA9 ALLY AUTO RECEIVABLES TRUST ALLYA 2014 3 A1

100.000200Local10,000,000.000 10,000,000.00 10,000,020.00100.000000 20.00 0.85
100.000200Base10,000,000.000Original Face: 10,000,000.00 10,000,020.00100.000000 20.00 0.85

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

100.549800Local6,075,000.000 6,112,045.65 6,108,400.35100.609805 -3,645.30 0.52
100.549800Base 6,112,045.65 6,108,400.35100.609805 -3,645.30 0.52

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

99.969500Local10,000,000.000 10,000,000.00 9,996,950.00100.000000 -3,050.00 0.85
99.969500Base 10,000,000.00 9,996,950.00100.000000 -3,050.00 0.85

23 Oct 20150.706406HCD9 BANK OF NEW YORK MELLON SR UNSECURED 10/15 0.7

100.225100Local5,000,000.000 5,014,121.11 5,011,255.00100.282422 -2,866.11 0.42
100.225100Base 5,014,121.11 5,011,255.00100.282422 -2,866.11 0.42

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

99.990480Local5,773,430.980 5,773,430.98 5,772,881.35100.000000 -549.63 0.49
99.990480Base10,000,000.000Original Face: 5,773,430.98 5,772,881.35100.000000 -549.63 0.49

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

December 31, 2014

ATZF

ST OF AZ POOL 5 LGIP

January 15, 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

16 Nov 20150.212632XAA6 CNH EQUIPMENT TRUST CNH 2014 C A1

99.996930Local8,777,299.070 8,777,299.07 8,777,029.61100.000000 -269.46 0.74
99.996930Base10,000,000.000Original Face: 8,777,299.07 8,777,029.61100.000000 -269.46 0.74

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

100.000000Local6,536,387.660 6,536,387.66 6,536,387.66100.000000 0.00 0.55
100.000000Base19,100,000.000Original Face: 6,536,387.66 6,536,387.66100.000000 0.00 0.55

16 Nov 20150.2114313UAA4 CARMAX AUTO OWNER TRUST CARMX 2014 4 A1

99.992880Local10,026,613.530 10,026,613.53 10,025,899.64100.000000 -713.89 0.85
99.992880Base12,000,000.000Original Face: 10,026,613.53 10,025,899.64100.000000 -713.89 0.85

03 Sep 20150.284617275RAM4 CISCO SYSTEMS INC SR UNSECURED 09/15 VAR

100.002600Local7,000,000.000 7,002,489.18 7,000,182.00100.035560 -2,307.18 0.59
100.002600Base 7,002,489.18 7,000,182.00100.035560 -2,307.18 0.59

17 Sep 20150.1383130A15Z7 FEDERAL HOME LOAN BANK BONDS 09/15 VAR

100.003500Local10,000,000.000 9,999,256.12 10,000,350.0099.992561 1,093.88 0.85
100.003500Base 9,999,256.12 10,000,350.0099.992561 1,093.88 0.85

21 Sep 20150.1423130A1ES3 FEDERAL HOME LOAN BANK BONDS 09/15 VAR

100.001200Local10,000,000.000 10,001,047.89 10,000,120.00100.010479 -927.89 0.85
100.001200Base 10,001,047.89 10,000,120.00100.010479 -927.89 0.85

23 Jan 20150.01313384AY5 FED HOME LN DISCOUNT NT DISCOUNT NOT 01/15 0.00000

99.997250Local15,000,000.000 14,999,587.50 14,999,587.5099.997250 0.00 1.27
99.997250Base 14,999,587.50 14,999,587.5099.997250 0.00 1.27

04 Feb 20150.01313384BL2 FED HOME LN DISCOUNT NT DISCOUNT NOT 02/15 0.00000

99.991972Local20,000,000.000 19,998,394.44 19,998,394.4099.991972 -0.04 1.70
99.991972Base 19,998,394.44 19,998,394.4099.991972 -0.04 1.70

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

99.994230Local7,059,731.540 7,059,731.54 7,059,324.19100.000000 -407.35 0.60
99.994230Base10,000,000.000Original Face: 7,059,731.54 7,059,324.19100.000000 -407.35 0.60

15 Aug 20150.1834530LAA9 FORD CREDIT AUTO LEASE TRUST FORDL 2014 B A1 144A

99.986480Local4,228,301.140 4,228,301.13 4,227,729.47100.000000 -571.66 0.36
99.986480Base11,000,000.000Original Face: 4,228,301.13 4,227,729.47100.000000 -571.66 0.36

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

December 31, 2014

ATZF

ST OF AZ POOL 5 LGIP

January 15, 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 Dec 20150.2334530PAA0 FORD CREDIT AUTO OWNER TRUST FORDO 2014 C A1 144A

99.997700Local8,060,423.750 8,060,423.75 8,060,238.36100.000000 -185.39 0.68
99.997700Base10,000,000.000Original Face: 8,060,423.75 8,060,238.36100.000000 -185.39 0.68

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

100.003940Local462,717.530 462,717.53 462,735.76100.000000 18.23 0.04
100.003940Base2,250,000.000Original Face: 462,717.53 462,735.76100.000000 18.23 0.04

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

100.001040Local558,303.110 558,303.11 558,308.92100.000000 5.81 0.05
100.001040Base3,000,000.000Original Face: 558,303.11 558,308.92100.000000 5.81 0.05

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

100.000000Local403,069.790 403,069.79 403,069.79100.000000 0.00 0.03
100.000000Base3,100,000.000Original Face: 403,069.79 403,069.79100.000000 0.00 0.03

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

100.000000Local3,634,169.980 3,634,169.98 3,634,169.98100.000000 0.00 0.31
100.000000Base7,250,000.000Original Face: 3,634,169.98 3,634,169.98100.000000 0.00 0.31

15 Dec 20150.2243814JAA2 HONDA AUTO RECEIVABLES OWNER T HAROT 2014 4 A1

99.988500Local8,889,269.280 8,889,269.28 8,888,247.01100.000000 -1,022.27 0.75
99.988500Base10,000,000.000Original Face: 8,889,269.28 8,888,247.01100.000000 -1,022.27 0.75

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

99.998140Local1,206,996.670 1,206,996.67 1,206,974.22100.000000 -22.45 0.10
99.998140Base5,000,000.000Original Face: 1,206,996.67 1,206,974.22100.000000 -22.45 0.10

06 Feb 20150.55459200HB0 IBM CORP SR UNSECURED 02/15 0.55

100.029388Local2,815,000.000 2,815,827.27 2,815,827.27100.029388 0.00 0.24
100.029388Base 2,815,827.27 2,815,827.27100.029388 0.00 0.24

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

100.330034Local3,240,000.000 3,250,693.09 3,250,693.10100.330034 0.01 0.28
100.330034Base 3,250,693.09 3,250,693.10100.330034 0.01 0.28

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

100.039000Local10,000,000.000 10,014,129.68 10,003,900.00100.141297 -10,229.68 0.85
100.039000Base 10,014,129.68 10,003,900.00100.141297 -10,229.68 0.85

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

December 31, 2014

ATZF

ST OF AZ POOL 5 LGIP

January 15, 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

99.998980Local7,154,371.480 7,154,371.48 7,154,298.51100.000000 -72.97 0.61
99.998980Base12,500,000.000Original Face: 7,154,371.48 7,154,298.51100.000000 -72.97 0.61

15 Mar 20153.0585055AR7 MEDTRONIC INC SR UNSECURED 03/15 3

100.535333Local5,000,000.000 5,026,766.67 5,026,766.65100.535333 -0.02 0.43
100.535333Base 5,026,766.67 5,026,766.65100.535333 -0.02 0.43

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

100.003130Local1,062,836.420 1,062,836.42 1,062,869.69100.000000 33.27 0.09
100.003130Base4,000,000.000Original Face: 1,062,836.42 1,062,869.69100.000000 33.27 0.09

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

100.000790Local607,656.360 607,656.36 607,661.16100.000000 4.80 0.05
100.000790Base4,000,000.000Original Face: 607,656.36 607,661.16100.000000 4.80 0.05

15 Dec 20150.2365477WAA4 NISSAN AUTO RECEIVABLES OWN TR 12/15 0.23

100.000200Local6,500,000.000 6,500,000.00 6,500,013.00100.000000 13.00 0.55
100.000200Base6,500,000.000Original Face: 6,500,000.00 6,500,013.00100.000000 13.00 0.55

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

99.989560Local6,074,379.160 6,074,379.16 6,073,744.99100.000000 -634.17 0.52
99.989560Base8,000,000.000Original Face: 6,074,379.16 6,073,744.99100.000000 -634.17 0.52

15 Mar 20155.35717081DA8 PFIZER INC SR UNSECURED 03/15 5.35

101.000709Local2,000,000.000 2,020,014.17 2,020,014.18101.000709 0.01 0.17
101.000709Base 2,020,014.17 2,020,014.18101.000709 0.01 0.17

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

99.994350Local1,860,899.750 1,860,899.75 1,860,794.61100.000000 -105.14 0.16
99.994350Base4,500,000.000Original Face: 1,860,899.75 1,860,794.61100.000000 -105.14 0.16

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

101.606500Local3,500,000.000 3,558,723.51 3,556,227.50101.677815 -2,496.01 0.30
101.606500Base 3,558,723.51 3,556,227.50101.677815 -2,496.01 0.30

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

100.566551Local10,000,000.000 10,056,655.10 10,056,655.10100.566551 0.00 0.85
100.566551Base 10,056,655.10 10,056,655.10100.566551 0.00 0.85

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

December 31, 2014

ATZF

ST OF AZ POOL 5 LGIP

January 15, 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 Oct 20150.292867TAA3 VOLKSWAGEN AUTO LOAN ENHANCED VALET 2014 2 A1

99.999950Local5,015,276.820 5,015,276.82 5,015,274.31100.000000 -2.51 0.43
99.999950Base7,000,000.000Original Face: 5,015,276.82 5,015,274.31100.000000 -2.51 0.43

20 Jul 20150.5107594985H5G5 WELLS FARGO BANK NA SR UNSECURED 07/15 VAR

100.106800Local10,000,000.000 10,015,113.12 10,010,680.00100.151131 -4,433.12 0.85
100.106800Base 10,015,113.12 10,010,680.00100.151131 -4,433.12 0.85

US DOLLAR  Total
233,522,134.020 Local 233,776,998.51 233,743,675.28 -33,323.23 19.82

Base169,200,000.000Original Face: 233,776,998.51 233,743,675.28 -33,323.23 19.82

Base233,522,134.020 233,776,998.51 233,743,675.28 -33,323.23 19.82

FIXED INCOME Total

169,200,000.000Original 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

December 31, 2014

ATZF

ST OF AZ POOL 5 LGIP

January 15, 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

1,179,301,245.44Base1,179,134,717.220
FUND Total

1,179,262,983.60 -38,261.84 100.00
Original Face: 169,200,000.000

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

Page 15



Currency Summary

Holdings

View Date: January 15, 2015

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

As of: December 31, 2014

Base Currency:USD - US DOLLAR

ST OF AZ POOL 5 LGIP

ATZF
STATE OF ARIZONA

FUND:

US DOLLAR 1.000000Exchange Rate:

945,612,583.200 945,519,308.32 -4,938.61-4,938.61Local 945,524,246.93 80.18

CASH EQUIVALENT

-4,938.61945,519,308.32 -4,938.610.00945,524,246.93Base 80.18

233,522,134.020 233,743,675.28 -33,323.23-33,323.23Local 233,776,998.51 19.82

FIXED INCOME

169,200,000.000 -33,323.23233,743,675.28 -33,323.230.00233,776,998.51BaseOriginal Face: 19.82

US DOLLAR  Total
1,179,134,717.220 1,179,301,245.44 1,179,262,983.60 -38,261.84-38,261.84Local 100.00

0.00-38,261.84169,200,000.000 1,179,301,245.44 1,179,262,983.60 -38,261.84BaseOriginal Face: 100.00

0.00-38,261.841,179,134,717.220 1,179,301,245.44 1,179,262,983.60 -38,261.84

FUND Total
Base 100.00

169,200,000.000Original Face:

Prepared by State StreetPage 16 Books Closed



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

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

December 31, 2014 January 15, 2015

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH EQUIVALENT

945,612,583.200 945,524,246.93 945,519,308.32 80.18 -4,938.61 0.00 -4,938.61
US DOLLAR

CASH EQUIVALENT Total
945,612,583.200 945,524,246.93 945,519,308.32 -4,938.6180.18 -4,938.610.00
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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

December 31, 2014 January 15, 2015

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FIXED INCOME

233,522,134.020 233,776,998.51 233,743,675.28 19.82 -33,323.23 0.00 -33,323.23
US DOLLAR

FIXED INCOME Total
233,522,134.020 233,776,998.51 233,743,675.28 -33,323.2319.82 -33,323.230.00
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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

December 31, 2014 January 15, 2015

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FUND Total
1,179,134,717.220 1,179,301,245.44 1,179,262,983.60 100.00 -38,261.84 0.00 -38,261.84
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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

December 31, 2014 January 15, 2015

Fund Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH EQUIVALENT
945,612,583.200 945,524,246.93 945,519,308.32 80.18 -4,938.61 0.00 -4,938.61

1,893.06
-6,831.67

0.00
0.00

1,893.06
-6,831.67

GN GN GN
LS LS LS

FIXED INCOME
233,522,134.020 233,776,998.51 233,743,675.28 19.82 -33,323.23 0.00 -33,323.23

1,189.01
-34,512.24

0.00
0.00

1,189.01
-34,512.24

GN GN GN
LS LS LS

Original Face: 169,200,000.000

FUND Total
1,179,134,717.220 1,179,301,245.44 1,179,262,983.60 100.00 -38,261.84 0.00 -38,261.840.000

0.00-41,343.91 LS
GN3,082.07 0.00 3,082.07

-41,343.91
GN GN
LS LS

169,200,000.000Original Face:
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