Arizona State Treasurer’s Office
Watermark Inventory Report

Investments Outstanding as of 06/30/2000 (Settlement Basis)
*** Carry-Basis is book-value amortized through 06/30/2000 ***

Pool: LGIP-Government (7)

22133 9128274M U.S. TREASURY NOTE 5.375 7/31/00 5.888 AAA AAA 10,000,000.00 99.93000 1 9,995,882.60
22146 9128274M U.S. TREASURY NOTE 5.375 7/31/00 5.938 AAA AAA 10,000,000.00 99.93000 1 9,995,492.79
5013 120,000,000.00 19,991,375.39
2 ITEMS IN SUBTOTAL FOR: U.S. TREASURY NOTES & BONDS (TYPE 12)
RESOLUTION FUNDING ZEROES ( 16)
22136 76116EAX RESOLUTION FUNDING 10/15/06__éj;éé_ééé__ééA____;:6;é:666j60 98.34000 1 3,040,937.58
6285 ©3,085,000.00 ©3,040,937.59

1 ITEM IN SUBTOTAL FOR:

RESOLUTION FUNDING ZEROES & STRI (TYPE 16)

GVT TRUST CERTIF ZEROES & ( 17)
22150 383665BA GOV'T TRUST CERTIF 11/15/00 6.368 AAA AAA 3,325,000.00 97.73438 1 3,249,338.41
6.368 3,325,000.00 3,249,338.41

1 ITEM IN SUBTOTAL FOR:

GVT TRUST CERTIF ZEROES & STRIPS (TYPE 17)

AGENCY MTN (30/360) 2X ( 21)
22525 911759BA HOUSING URBAN DEV 6.590 8/01/Oé__éji;i_AAA__AAA____;:;;é:éééjéO 99.96000 1 5,321,811.95
6141 ~5,320,000.00 ©5,321,811.95
1 ITEM IN SUBTOTAL FOR: AGENCY MTN (30/360) 2X (TYPE 21)

AGENCY NOTES (30/360) 2X ( 23)

22596 742651BK PRIVATE EXPORT FUN 8.350 1/31/01 6.370 AAA AAA 4,100,000.00 100.84000 1 4,144,433.47

6.370 4,100,000.00 4,144,433.47
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INVST# CUSIP# DESCRIPTION RATE MATURITY YIELD MDY S&P POSITION-SIZE # PRICE $ CARRY-BASIS MARKET-VALUE * $-ABOVE/BELOW
1 ITEM IN SUBTOTAL FOR: AGENCY NOTES (30/360) 2X (TYPE  23)
REPURCHASE AGREEMENTS ( 61)

23922 RPPR0969 PRUDENTIAL SECURIT 6.270 7/03/00 6.270 AAA AAA 215,000,000.00 100.00000 9 215,000,000.00 215,000,000.00

6.270 215,000,000.00 215,000,000.00 215,000,000.00
1 ITEM IN SUBTOTAL FOR: REPURCHASE AGREEMENTS (TYPE 61)

6.242 250,840,000.00 250,747,896.80 250,731,602.97 - 16,293.83
7 ITEMS IN SUBTOTAL FOR: LGIP-GOVERNMENT (FUND 7)
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