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QED/ 2K. 01. V- X7. 0

DELI VER TGO JONES STATE OF ARI ZONA Al'l amounts US$ except foreign par.
PRODUCTI ON:  1/17/01 STATE TREASURER'S OFFI CE Encunbered if # appears after par.
PROGRAM I D: Q WATERM FUND. ARl ZONA Pendi ng settlement if * after book.
WATERMARK | NVENTORY Price: 1=QVARKET, 2=QUPRFL, 9=COST.
| N\VESTMENTS OUTSTANDI NG AS OF 12/31/00 (SETTLEMENT BASI S) PAGE: 25
MKT- SOURCE: | DC- PREFERED+DEC00 *** CARRY- BASI S | S BOOK- VALUE AMORTI ZED THROUGH 12/ 31/00 *** *** | Gl P- GOVERNMENT (7) ***
| NVST# CUSI P# DESCRI PTI ON RATE MATURITY YIELD MOO S&P POSITION-SIZE # PRICE $ CARRY-BASIS MARKET- VALUE * $- ABOVE/ BELOW
U S. TREASURY ZERCES & ST ( 10)
24231 912803BS BECCS 8/ 15/ 01 6.591 AAA AAA 25,000, 000. 00 96. 51563 1 24,045,298.68 24,128,906.25 83, 607. 57
6.591 25, 000, 000. 00 24,045, 298. 68 24,128, 906. 25 83, 607. 57
1 ITEM I N SUBTOTAL FOR: U. S. TREASURY ZERCES & STRIPS (TYPE 10)
AGENCY NOTES (30/360) 2X ( 23)
22596 742651BK PRI VATE EXPORT FUN 8.350 1/31/01 6.391 AAA AAA 4,100, 000. 00 100. 15600 1 4,106, 228. 99 4,106, 395. 92 166. 93
24929 742651BK PRI VATE EXPORT FUN 8.350 1/31/01 6.644 AAA AAA 2,775, 000. 00 100. 15600 1 2,778,414. 66 2,779, 328.94 914. 28
23955 742651BL PRI VATE EXPORT FUN 8.400 7/31/01 6.809 AAA AAA 4, 830, 000. 00 101. 31300 1 4,871, 862.72 4,893, 418. 09 21, 555. 37
6. 624 11, 705, 000. 00 11, 756, 506. 37 11,779, 142. 95 22,636. 58
3 ITEMS I N SUBTOTAL FOR: AGENCY NOTES (30/360) 2X (TYPE  23)
REPURCHASE AGREEMENTS ( 61)
25611 RPGS0185 GOLDMAN SACHS GROU 5.900 1/02/01 5.900 AAA AAA 190, 000, 000. 00 100. 00000 2 190, 000, 000. 00 190, 000, 000. 00
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5. 900 190, 000, 000. 00 190, 000, 000. 00 190, 000, 000. 00
1 ITEMIN SUBTOTAL FOR: REPURCHASE AGREEMENTS (TYPE 61)

6.011 226, 705, 000. 00 225, 801, 805. 05 225, 908, 049. 20 106, 244. 15
5 I TEM5 | N SUBTOTAL FOR: LG P- GOVERNMENT ( FUND 7)
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