
 
 

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 
INVESTMENTS OUTSTANDING AS OF 7/31/07  (SETTLEMENT BASIS) 
*** CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 9/30/07 *** 

*** LGIP (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) 
                                                 -------------------------------- 
 59694 TPBA0437 BANK OF AMERICA SE  3.950 10/01/07  3.950 Aaa  AAA  627,000,000.00   100.00000 2 627,000,000.00 627,000,000.00                 
 59696 TPCG0499 CITIGROUP GLOBAL M  3.900 10/01/07  3.900 Aaa  AAA   50,000,000.00   100.00000 2  50,000,000.00  50,000,000.00                 
 59695 TPDB0222 DEUTSCHE BANK       3.900 10/01/07  3.900 Aaa  AAA  976,000,000.00   100.00000 2 976,000,000.00 976,000,000.00                 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    3.919            1653000000.00                1653000000.00  1653000000.00                 
  
    3 ITEMS IN SUBTOTAL FOR:  TRI-PARTY REPO-TSY COLLATERAL    (TYPE    7) 
  
  
                                                 U.S. TREASURY NOTES & BON (  12) 
                                                 -------------------------------- 
 58183 9128274F U S TREASURY NOTE   5.625  5/15/08  5.009 Aaa  AAA   10,000,000.00   100.89063 2  10,036,760.33  10,089,062.50       52,302.17 
 57179 912828ER U S TREASURY NOTE   4.375 12/31/07  5.013 Aaa  AAA   20,000,000.00   100.08600 2  19,968,881.52  20,017,200.00       48,318.48 
 57440 912828ER U S TREASURY NOTE   4.375 12/31/07  4.991 Aaa  AAA   50,000,000.00   100.08600 2  49,924,656.07  50,043,000.00      118,343.93 
 58179 912828FE U S TREASURY NOTE   4.875  5/15/09  4.843 Aaa  AAA   40,000,000.00   101.43000 2  40,019,217.45  40,572,000.00      552,782.55 
 56651 912828FJ U S TREASURY NOTE   5.125  6/30/08  5.052 Aaa  AAA   15,000,000.00   100.71100 2  15,007,425.65  15,106,650.00       99,224.35 
 58192 912828FJ U S TREASURY NOTE   5.125  6/30/08  4.976 Aaa  AAA   20,000,000.00   100.71100 2  20,020,640.12  20,142,200.00      121,559.88 
 56657 912828FM U S TREASURY NOTE   5.000  7/31/08  5.046 Aaa  AAA   15,000,000.00   100.69500 2  14,994,474.23  15,104,250.00      109,775.77 
 58223 912828FM U S TREASURY NOTE   5.000  7/31/08  5.022 Aaa  AAA   30,000,000.00   100.69500 2  29,993,341.12  30,208,500.00      215,158.88 
 57438 912828FR U S TREASURY NOTE   4.875  8/31/08  4.786 Aaa  AAA   50,000,000.00   100.64800 2  50,037,747.57  50,324,000.00      286,252.43 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    4.938           250,000,000.00               250,003,144.06 251,606,862.50    1,603,718.44 
  
    9 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY NOTES & BONDS      (TYPE   12) 
  
  
                                                 AGENCY MTN (30/360) 2X    (  21) 
                                                 -------------------------------- 
 59594 911759CC HUD                 6.610  8/01/08  6.610 Aaa  AAA    3,560,000.00   100.62500 2   3,580,230.73   3,582,250.00        2,019.27 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    6.610             3,560,000.00                 3,580,230.73   3,582,250.00        2,019.27 
  
    1 ITEM IN SUBTOTAL FOR:   AGENCY MTN (30/360) 2X           (TYPE   21) 
  
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    4.058            1906560000.00                1906583374.79  1908189112.50    1,605,737.71 
  
   13 ITEMS IN SUBTOTAL FOR:  LGIP-GOVERNMENT                  (FUND    7) 
 
 
                    


