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WATE
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RMARK

POOL: LGIP-GOVERNMENT (7)

INVENTORY

INVESTMENTS OUTSTANDING AS OF 4/30/06 (SETTLEMENT BASIS)
1S BOOK-VALUE AMORTIZED THROUGH 4/30/06

Positi

1

3

49986
51264
51621
51622
48046
49880
46555
47989
47103
47993
47305
47991
47992
48047
49456

ITEM

ITEMS

Sec-1d

9128276X U S TREASURY NOTE
912827Y5 U S TREASURY NOTE

91282776
91282776
912828CM
912828CM
912828CW
912828CW
912828CY
912828CY
912828DD
912828DD
912828DF
912828DF
912828DF

Description

IN SUBTOTAL FOR:

IN SUBTOTAL FOR:

TREASURY NOTES
U.S.
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY

cCcccccccccc
[ NORORONORONONONON]

TREASURY NOTE
NOTE
NOTES
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
S TREASURY NOTE

RATE Maturity YIELD MOO S&P POSITION-SIZE #

WWWNNNNNNNNOOO NS

.625
.000
-500
-500
-750
-750
-500
-500
.500
.500
.875
.875
-000
-000
-000

TRI-PARTY REPO-TSY COLLATERAL

. TREASURY

52451 912795XB U.S. TREASURY BILL 4.395 5/11/06 4.
52086 912795XL U.S. TREASURY BILL 4.266 7/13/06 4.
52434 912795XL U.S. TREASURY BILL 4.465 7/13/06 4.

U.S. TREASURY BILLS

- TREASURY

5/15/06
7/15/06
10/15/06
10/15/06
6/30/06
6/30/06
9/30/06
9/30/06
10/31/06
10/31/06
11/30/06
11/30/06
12/31/06
12/31/06
12731706

WWWWWWNWNWWhArMbhw
H
o
a1

960,000,000.00

(OYPE  7)

AAA  42,500,000.00
AAA  50,000,000.00
AAA  50,000,000.00

142,500,000.00

(TYPE  11)

NOTES & BON ( 12)

AAA  25,000,000.00
AAA  50,000,000.00
AAA  25,000,000.00
AAA  25,000,000.00
AAA  10,000,000.00
AAA  25,000,000.00
AAA  10,000,000.00
AAA  20,000,000.00
AAA  10,000,000.00
AAA  20,000,000.00
AAA  10,000,000.00
AAA  20,000,000.00
AAA  20,000,000.00
AAA  10,000,000.00
AAA  20,500,000.00

PRICE

100

99.

99

.00000

87900
-07500
-07500

-99200
-41000
.67600
.67600
.66800
.66800
-98800
-98800
-80500
-80500
.81250
.81250
.70700
.70700
.70700

$ CARRY-BASIS

2

2

NNNNNMNNNNNNMNNNNDNN

MARKET-VALUE

960,000,000.

42,448,114.
49,567 ,475.
49,547,298.

960,000,000.00

42,448,575.00
49,537,500.00
49,537,500.00

141,562,888.

25,008,951.
50,268,835.
25,236,704.
25,231,592.
9,994,298.
24,969,820.
9,993,810.
19,951,182.
9,985,326.
19,940,059.
9,992,933.
19,971,113.
19,980,531.
9,983,164.
20,421,708.

141,523,575.00

24,998,000.00
50,205,000.00
25,169,000.00
25,169,000.00
9,966,800.00
24,917,000.00
9,898,800.00
19,797,600.00
9,880,500.00
19,761,000.00
9,881,250.00
19,762,500.00
19,741,400.00
9,870,700.00
20,234,935.00

* $-ABOVE/BELOW

-10,951.29
-63,835.34
-67,704.70
-62,592.22
-27,498.99
-52,820.21
-95,010.01
-153,582.71
-104,826.37
-179,059.69
-111,683.43
-208,613.46
-239,131.91
-112,464.17
-186,773.77



S

STATE OF AR
TATE TREASURER

1 z20
=S

WATERMARK INVENTORY

INVESTMENTS OUTSTANDING AS OF 4/30/06 (SETTLEMENT BASIS)

CAR

RY-BASIS

1S BOOK-VALUE AMORTIZED THROUGH 4/30/06
POOL: LGIP-GOVERNMENT (7)

Positi

19

23

Sec-

ITEMS

ITEMS

Id Description

IN SUBTOTAL FOR:

IN SUBTOTAL FOR:

RATE Maturity

U.S. TREASURY NOTES &

LGIP-GOVERNMENT

YIELD MOO S&P POSITION-SIZE #

3.657 AAA  25,000,000.00
3.667 AAA  25,000,000.00
3.716 AAA  50,000,000.00
3.704 AAA  25,000,000.00
3.638 425,500,000.00
BONDS (TYPE  12)

4.368 152800000000

(FUND  7)

PRICE $

98.70700 2
98.65200 2
98.72700 2
98.72700 2

CARRY-BASIS

24,894 ,331.
24,901,643.
49,956,614.
24,980,771

1527226282

MARKET-VALUE

11 24,676,750.00
98 24,663,000.00
08 49,363,500.00

.46 24,681,750.00

.08 1524162060.00

* $-ABOVE/BELOW
49635 912828DF U S TREASURY NOTES 3.000 12/31/06
49290 912828DJ U.S. TREASURY NOTE 3.125 1/31/07
49216 912828DS U.S. TREASURY NOTE 3.625 4/30/07
49672 912828DS U S TREASURY NOTE  3.625 4/30/07

-217,581.
-238,643.
-593,114.
-299,021.

-3,064,222.



