
 
                                                                                                                                  
                                                                                                                                               

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 

 
 

INVESTMENTS OUTSTANDING AS OF 6/30/08  (SETTLEMENT BASIS) 
*** CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 6/30/08 *** 

*** 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) 
                                                 -------------------------------- 
 62634 TPDB0355 DEUTSCHE BANK       1.750  7/01/08  1.750 Aaa  AAA   1595000000.00   100.00000 2  1595000000.00  1595000000.00                 
 62636 TPMS0328 MIZUHO SECURITIES   1.600  7/01/08  1.600 Aaa  AAA  250,000,000.00   100.00000 2 250,000,000.00 250,000,000.00                 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.730            1845000000.00                1845000000.00  1845000000.00                 
  
    2 ITEMS IN SUBTOTAL FOR:  TRI-PARTY REPO-TSY COLLATERAL    (TYPE    7) 
  
  
                                                 U.S. TREASURY NOTES & BON (  12) 
                                                 -------------------------------- 
 62507 912828BQ US TREASURY N/B     3.375 11/15/08  2.119 Aaa  AAA   25,000,000.00   100.47700 2  25,115,305.05  25,119,250.00        3,944.95 
 62644 912828BQ US TREASURY N/B     3.375 11/15/08  1.940 Aaa  AAA   25,000,000.00   100.47700 2  25,131,850.09  25,119,250.00      -12,600.09 
 58179 912828FE U S TREASURY NOTE   4.875  5/15/09  4.843 Aaa  AAA   40,000,000.00   102.13300 2  40,010,322.89  40,853,200.00      842,877.11 
 56657 912828FM U S TREASURY NOTE   5.000  7/31/08  5.046 Aaa  AAA   15,000,000.00   100.25000 2  14,999,454.69  15,037,500.00       38,045.31 
 58223 912828FM U S TREASURY NOTE   5.000  7/31/08  5.022 Aaa  AAA   10,000,000.00   100.25000 2   9,999,780.96  10,025,000.00       25,219.04 
 61591 912828FM U S TREASURY NOTE   5.000  7/31/08   .708 Aaa  AAA  150,000,000.00   100.25000 2 150,528,665.41 150,375,000.00     -153,665.41 
 62733 912828FM U S TREASURY NOTE   5.000  7/31/08  1.683 Aaa  AAA  100,000,000.00   100.25000 2 100,270,182.29 100,250,000.00      -20,182.29 
 57438 912828FR U S TREASURY NOTE   4.875  8/31/08  4.786 Aaa  AAA   50,000,000.00   100.48438 2  50,006,873.44  50,242,187.50      235,314.06 
 62596 912828FT US TREASURY N/B     4.625  9/30/08  1.704 Aaa  AAA   50,000,000.00   100.71100 2  50,359,171.79  50,355,500.00       -3,671.79 
 62603 912828GJ US TREASURY N/B     4.750  2/28/09  2.160 Aaa  AAA   10,000,000.00   101.64063 2  10,169,926.62  10,164,062.50       -5,864.12 
 62354 912828HD US TREASURY N/B     4.000  9/30/09  2.367 Aaa  AAA   25,000,000.00   102.02300 2  25,498,238.99  25,505,750.00        7,511.01 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    2.200           500,000,000.00               502,089,772.22 503,046,700.00      956,927.78 
  
   11 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY NOTES & BONDS      (TYPE   12) 
  
  
                                                 AGENCY (30/360) FAITH/CRD ( 140) 
                                                 -------------------------------- 
 59594 911759CC HUD                 6.610  8/01/08  6.610 Aaa  AAA    3,340,000.00   100.34375 2   3,340,000.00   3,351,481.25       11,481.25 
 62410 911759JJ HUD-HSNG URB DEV    2.620  8/01/09  2.730 Aaa  AAA    5,498,000.00    99.44406 2   5,491,494.61   5,467,434.47      -24,060.14 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    4.197             8,838,000.00                 8,831,494.61   8,818,915.72      -12,578.89 
  
    2 ITEMS IN SUBTOTAL FOR:  AGENCY (30/360) FAITH/CRDT       (TYPE  140) 
  
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.839            2353838000.00                2355921266.83  2356865615.72      944,348.89 
  
   15 ITEMS IN SUBTOTAL FOR:  LGIP-GOVERNMENT                  (FUND    7) 
  
 

 


