Arizona State Treasurer’s Office

Watermark Inventory Report

INVESTMENTS OUTSTANDING AS OF 12/31/01 (SETTLEMENT BASIS)
CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 12/31/01

Pool: LGIP- Government (7)

INVST# CUSIP#

29108 912795JA
29147 912795JB
29141 9127953C
29148 912795JC
29175 912795JC
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DESCRIPTION

TREASURY
TREASURY
TREASURY
TREASURY
TREASURY

5 ITEMS IN SUBTOTAL FOR:

27290 38375HAZ GOVERNMENT TR

1 ITEM IN SUBTOTAL FOR:

6 ITEMS IN SUBTOTAL FOR:

BILL
BILL
BILL
BILL
BILL

U.sS.

RATE MATURITY YIELD MOO S&P POSITION-SIZE # PRICE

U.S. TREASURY BILLS ( 11)
1.645 1/03/02 1.646 Raa AAA 50,000,000.00 100.00000
1.620 1/10/02 1.621 Raa AAA 50,000,000.00 99.95950
1.665 1/17/02 1.667 Raa AAA 50,000,000.00 99.92600
1.635 1/17/02 1.637 Raa AAA 50,000,000.00 99.92733
1.620 1/17/02 1.622 Raa AAA 80,000,000.00 99.92800
1.637 280,000,000.00
TREASURY BILLS (TYPE 11)

5/15/02 4.395 Raa AAA 4,500,000.00 99.12500

4.395 4,500,000.00

GVT TRUST CERTIF ZEROES & STRIPS (TYPE 17)

1.680 284,500,000.00

LGIP-GOVERNMENT (FUND 7)
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CARRY-BASIS

49,995,430.
49,979,750.
49,963,000.
49,963, 666.
79,942,400.

MARKET-VALUE

50,000, 000.
49,979, 750.
49,963,000.
49,963, 666.
79,942, 400.

279,844,247,

4,430,402.

279,848,816.

4,460,625,

284,274,649.

284,309,441.

4,569.

34,791.
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