Arizona State Treasurer’s Office
Watermark Inventory Report

INVESTMENTS OUTSTANDING AS OF 9/30/02 (SETTLEMENT BASIS)

CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 9/30/02
POOL: LGIP-GOVERNMENT (7)

INVST# CUSIP# DESCRIPTION

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

30951 912795LE U.S. TREASURY
31018 912795LG U.S. TREASURY

2 ITEMS IN SUBTOTAL FOR:

30842 465139RQ ISRAEL ST U S

1 ITEM IN SUBTOTAL FOR:

31052 RPBS0398 BEAR, STEARNS

1 ITEM IN SUBTOTAL FOR:

4 ITEMS IN SUBTOTAL FOR:

GVT TRUST CERTIF ZEROES & STRIPS (TYPE 17)

LGIP-GOVERNMENT (FUND 7)

99,957,000.
49,947,500.

149,904,500.

65,686,639.

65,686,639.

25,000,000.

240,591,139.

U.S. TREASURY BILLS ( 11)
1.665 10/10/02 1.667 Aaa AAA 100,000,000.00  99.95700 2 99,958,375.
1.625 10/24/02 1.627 Raa AAA 50,000,000.00 99.89500 2 49,948,090.
1652 150,000, 000. 00 149,906, 465.28 149,904, 500.00
TREASURY BILLS (TYPE 11)
GVT TRUST CERTIF ZEROES & ( 17)
11/15/02 1.756 Baa N/A  65,813,000.00  99.80800 2 65,672,514.
1,759 65,813, 000.00 65,672,514.56 65,686, 639,04

REPURCHASE AGREEMENTS ( 61)
1.820 10/01/02 1.820 Aaa AAA 25,000,000.00 100.00000 2 25,000,000.
1.820 25,000,000.00 25,000,000
REPURCHASE AGREEMENTS (TYPE 61)
1.700 240,813,000.00 240,578,979.

12,159.20



