
 
S T A T E   O F   A R I Z O N A 

S T A T E   T R E A S U R E R ' S   O F F I C E 
 

W A T E R M A R K   I N V E N T O R Y 
CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 5/31/06 

 
POOL: LGIP-GOVERNMENT (7) 

 
============================================================================================================================================== 
 Pos#   Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
  
                                                 TRI-PARTY REPO-TSY COLLAT (   7) 
                                                 -------------------------------- 
 53764 TPBA0299 BANK OF AMERICA SE  4.890  6/01/06  4.890            1099000000.00   100.00000 2  1099000000.00  1099000000.00                 
 53765 TPMS0202 MIZUHO SECURITIES   4.900  6/01/06  4.900           125,000,000.00   100.00000 2 125,000,000.00 125,000,000.00                 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    4.891            1224000000.00                1224000000.00  1224000000.00                 
  
    2 ITEMS IN SUBTOTAL FOR:  TRI-PARTY REPO-TSY COLLATERAL    (TYPE    7) 
  
  
                                                 U.S. TREASURY BILLS       (  11) 
                                                 -------------------------------- 
 52086 912795XL U.S. TREASURY BILL  4.266  7/13/06  4.360      AAA   50,000,000.00    99.47000 2  49,751,150.00  49,735,000.00      -16,150.00 
 52434 912795XL U.S. TREASURY BILL  4.465  7/13/06  4.553      AAA   50,000,000.00    99.47000 2  49,739,541.66  49,735,000.00       -4,541.66 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    4.456           100,000,000.00                99,490,691.66  99,470,000.00      -20,691.66 
  
    2 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY BILLS              (TYPE   11) 
  
  
                                                 U.S. TREASURY NOTES & BON (  12) 
                                                 -------------------------------- 
 51264 912827Y5 U S TREASURY NOTE   7.000  7/15/06  4.310      AAA   50,000,000.00   100.23000 2  50,157,716.74  50,115,000.00      -42,716.74 
 51621 912827Z6 TREASURY NOTES      6.500 10/15/06  4.360      AAA   25,000,000.00   100.50000 2  25,192,765.50  25,125,000.00      -67,765.50 
 51622 912827Z6 U.S. TREASURY NOTE  6.500 10/15/06  4.405      AAA   25,000,000.00   100.50000 2  25,188,602.05  25,125,000.00      -63,602.05 
 48046 912828CM U S TREASURY NOTE   2.750  6/30/06  3.105      AAA   10,000,000.00    99.84000 2   9,997,244.51   9,984,000.00      -13,244.51 
 49880 912828CM U S TREASURY NOTES  2.750  6/30/06  3.504      AAA   25,000,000.00    99.84000 2  24,985,413.10  24,960,000.00      -25,413.10 
 46555 912828CW U S TREASURY NOTE   2.500  9/30/06  2.654      AAA   10,000,000.00    99.16000 2   9,995,072.45   9,916,000.00      -79,072.45 
 47989 912828CW U S TREASURY NOTE   2.500  9/30/06  3.105      AAA   20,000,000.00    99.16000 2  19,961,138.87  19,832,000.00     -129,138.87 
 47103 912828CY U S TREASURY NOTE   2.500 10/31/06  2.803      AAA   10,000,000.00    98.96000 2   9,987,812.07   9,896,000.00      -91,812.07 
 47993 912828CY U S TREASURY NOTE   2.500 10/31/06  3.118      AAA   20,000,000.00    98.96000 2  19,950,213.51  19,792,000.00     -158,213.51 
 47305 912828DD U S TREASURY NOTE   2.875 11/30/06  3.001      AAA   10,000,000.00    98.91000 2   9,993,961.90   9,891,000.00     -102,961.90 
 47991 912828DD U S TREASURY NOTE   2.875 11/30/06  3.130      AAA   20,000,000.00    98.91000 2  19,975,317.60  19,782,000.00     -193,317.60 
 47992 912828DF U S TREASURY NOTE   3.000 12/31/06  3.151      AAA   20,000,000.00    98.79000 2  19,983,005.32  19,758,000.00     -225,005.32 
 48047 912828DF U S TREASURY NOTE   3.000 12/31/06  3.261      AAA   10,000,000.00    98.79000 2   9,985,303.15   9,879,000.00     -106,303.15 
 49456 912828DF US TREASURY NOTE    3.000 12/31/06  3.593      AAA   20,500,000.00    98.79000 2  20,431,655.60  20,251,950.00     -179,705.60 
 49635 912828DF U S TREASURY NOTES  3.000 12/31/06  3.657      AAA   25,000,000.00    98.79000 2  24,907,756.26  24,697,500.00     -210,256.26 
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W A T E R M A R K   I N V E N T O R Y 

CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 5/31/06 
 

POOL: LGIP-GOVERNMENT (7) 
 

============================================================================================================================================== 
 Pos#   Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
 49290 912828DJ U.S. TREASURY NOTE  3.125  1/31/07  3.667      AAA   25,000,000.00    98.70000 2  24,912,731.39  24,675,000.00     -237,731.39 
 49216 912828DS U.S. TREASURY NOTE  3.625  4/30/07  3.716      AAA   50,000,000.00    98.68000 2  49,960,309.03  49,340,000.00     -620,309.03 
 49672 912828DS U S TREASURY NOTE   3.625  4/30/07  3.704      AAA   25,000,000.00    98.68000 2  24,982,409.06  24,670,000.00     -312,409.06 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.636           400,500,000.00               400,548,428.11 397,689,450.00   -2,858,978.11 
  
   18 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY NOTES & BONDS      (TYPE   12) 
  
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    4.574            1724500000.00                1724039119.77  1721159450.00   -2,879,669.77 
  
   22 ITEMS IN SUBTOTAL FOR:  LGIP-GOVERNMENT                  (FUND    7) 
  
 
 


