
                                                                                                                                               
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 RY                                                                 
INVESTMENTS OUTSTANDING AS OF 4/30/08  (SETTLEMENT BASIS)  

*** CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 4/30/08 ***  
*** 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) 
                                                 -------------------------------- 
 61992 TPBA0512 BANK OF AMERICA SE  1.900  5/01/08  1.900 Aaa  AAA  929,000,000.00   100.00000 2 929,000,000.00 929,000,000.00                 
 60248 TPDB0248 DEUTSCHE BANK       3.550  5/01/08  3.550 Aaa  AAA   45,000,000.00   100.00000 2  45,000,000.00  45,000,000.00                 
 61993 TPDB0322 DEUTSCHE BANK       1.850  5/01/08  1.850 Aaa  AAA   1500000000.00   100.00000 2  1500000000.00  1500000000.00                 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.900            2474000000.00                2474000000.00  2474000000.00                 
  
    3 ITEMS IN SUBTOTAL FOR:  TRI-PARTY REPO-TSY COLLATERAL    (TYPE    7) 
  
  
                                                 U.S. TREASURY BILLS       (  11) 
                                                 -------------------------------- 
 61654 912795E4 U.S. TREASURY BILL  1.355  5/15/08  1.358 Aaa  AAA  120,000,000.00    99.94731 2 119,936,766.67 119,936,767.20                 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.358           120,000,000.00               119,936,766.67 119,936,767.20                 
  
    1 ITEM IN SUBTOTAL FOR:   U.S. TREASURY BILLS              (TYPE   11) 
  
  
                                                 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   100.15625 2  10,002,267.16  10,015,625.00       13,357.84 
 58179 912828FE U S TREASURY NOTE   4.875  5/15/09  4.843 Aaa  AAA   40,000,000.00   102.97700 2  40,012,303.06  41,190,800.00    1,178,496.94 
 56651 912828FJ U S TREASURY NOTE   5.125  6/30/08  5.052 Aaa  AAA   15,000,000.00   100.63300 2  15,001,632.01  15,094,950.00       93,317.99 
 58192 912828FJ U S TREASURY NOTE   5.125  6/30/08  4.976 Aaa  AAA   20,000,000.00   100.63300 2  20,004,536.29  20,126,600.00      122,063.71 
 56657 912828FM U S TREASURY NOTE   5.000  7/31/08  5.046 Aaa  AAA   15,000,000.00   100.86700 2  14,998,345.90  15,130,050.00      131,704.10 
 58223 912828FM U S TREASURY NOTE   5.000  7/31/08  5.022 Aaa  AAA   10,000,000.00   100.86700 2   9,999,335.57  10,086,700.00       87,364.43 
 61591 912828FM U S TREASURY NOTE   5.000  7/31/08   .708 Aaa  AAA  150,000,000.00   100.86700 2 151,603,618.42 151,300,500.00     -303,118.42 
 57438 912828FR U S TREASURY NOTE   4.875  8/31/08  4.786 Aaa  AAA   50,000,000.00   101.07813 2  50,013,746.88  50,539,062.50      525,315.62 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    2.862           310,000,000.00               311,635,785.29 313,484,287.50    1,848,502.21 
  
    8 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    3,340,000.00   101.03125 2   3,340,000.00   3,374,443.75       34,443.75 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    6.610             3,340,000.00                 3,340,000.00   3,374,443.75       34,443.75 
  
    1 ITEM IN SUBTOTAL FOR:   AGENCY MTN (30/360) 2X           (TYPE   21) 
  
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.986            2907340000.00                2908912551.96  2910795498.45    1,882,945.96 
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W A T E R M A R K   I N V E N T O RY                                                                 

INVESTMENTS OUTSTANDING AS OF 4/30/08  (SETTLEMENT BASIS)  
*** CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 4/30/08 ***  

*** LGIP-GOVERNMENT (7) *** 



============================================================================================================================================== 
 Pos#   Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
  
   13 ITEMS IN SUBTOTAL FOR:  LGIP-GOVERNMENT                  (FUND    7) 
  

 


