STATE

OF ARIZ

ONA

STATE TREASURER' S OFFICE
AS-OF: 3/31/09
PRICES: MKT-SOURCE: QUPRFL->C3109
AMRTZD: BOOK VALUES AMORTIZED THROUGH 3/31/09 PAGE: a1
Pos# Sec-Id Description Rate Maturity YIELD MOO S&P POSITION-SIZE PRICE Carry Basis Market-VALUE GAIN/LOSS ENDING ACCRUED FAIR VALUE
64920 TPGS0096 GOLDMAN SACHS & CO .01000 4/01/09 .0100 Aaa AARA 1638000000.00 100.000000 1638000000.00 1638000000.00 455.00 1638000455.00
1638000000.00 1638000000.00 1638000000.00 455.00 1638000455.00
===> 0001 ITEMS IN SUBTOTAL FOR ===> ASSET TYPE CODE. ===> 7 <===
64416 912795L2 TREASURY BILL 04/02/09 .10000 4/02/09 .0500 Aaa AAA 25,000,000.00 99.999722 24,999,930.56 24,999,930.50 - .06 24,999,930.50
64510 912795L3 TREASURY BILL 04/09/09 .23500 4/09/09 .2088 Aaa AAA 50,000,000.00 99.994780 49,997,388.89 49,997,390.00 1.11 49,997,390.00
64511 912795V3 TREASURY BILL 05/15/09 .28300 5/15/09 .2768 Aaa AAA 50,000,000.00 99.965411 49,982,705.56 49,982,705.50 - .06 49,982,705.50
64545 912795L6 TREASURY BILL 04/30/09 .27500 4/30/09 .1922 Aaa AAA 50,000,000.00 99.983990 49,988,923.61 49,991,995.00 3,071.39 49,991,995.00
64558 912795M4 TREASURY BILL 06/11/09 . .37000 6/11/09 .3651 Aaa AAA . 25,000,000.00 99.927028 24,981,756.95 24,981,757.00 -05 24,981,757.00
64600 912795N2 TREASURY BILL 07/16/09 .37500 7/16/09 .2020 Aaa AAA 25,000,000.00 99.940000 24,972,395.82 24,985,000.00 12,604.18 24,985,000.00
64604 912795L7 TREASURY BILL 05/07/09 .23000 5/07/09 .2238 Aaa AAA 25,000,000.00 99.977000 24,994,250.00 24,994,250.00 24,994,250.00
64605 912795Q8 TREASURY BILL 07/02/09 .38000 7/02/09 .2091 Aaa AAA 20,000,000.00 99.946000 19,980,577.78 19,989,200.00 8,622.22 19,989,200.00
64614 912795L8 TREASURY BILL 05/14/09 .26786 5/14/09 .2619 Aaa AAA 20,000,000.00 99.968006 19,993,601.19 19,993,601.20 .01 19,993,601.20
64615 912795U2 TREASURY BILL 06/24/09 .33408 6/24/09 .3304 Aaa AAA 20,000,000.00 99.922048 19,984,409.60 19,984,409.60 19,984,409.60
64616 912795L4 TREASURY BILL 04/16/09 .20000 4/16/09 -0984 Aaa AAA 50,000,000.00 99.995625 49,995,833.33 49,997,812.50 1,979.17 49,997,812.50
64732 912795M6 TREASURY BILL 06/25/09 .27000 6/25/09 .2670 Aaa AAA 25,000,000.00 99.936250 24,984,062.50 24,984,062.50 24,984,062.50
64733 91279552 TREASURY BILL 08/27/09 .39000 8/27/09 .2927 Aaa AAA 10,000,000.00 99.879000 9,983,966.66 9,987,900.00 3,933.34 9,987,900.00
64781 912795L6 TREASURY BILL 04/30/09 .12250 4/30/09 .1922 Aaa AAA 50,000,000.00 99.983990 49,995,065.97 49,991,995.00 - 3,070.97 49,991,995.00
64787 912795L4 TREASURY BILL 04/16/09 .07250 4/16/09 .0984 Aaa AAA 50,000,000.00 99.995625 49,998,489.58 49,997,812.50 - 677.08 49,997,812.50
64802 912795L4 TREASURY BILL 04/16/09 .10500 4/16/09 .0984 Aaa AAA 50,000,000.00 99.995625 49,997,812.50 49,997,812.50 49,997,812.50
64881 912795L9 TREASURY BILL 05/21/09 .12800 5/21/09 .1255 Aaa AAA 25,000,000.00 99.982222 24,995,555.55 24,995,555.50 - .05 24,995,555.50
64882 912795M2 TREASURY BILL 05/28/09 .12500 5/28/09 -1229 Aaa AAA 25,000,000.00 99.980208 24,995,052.08 24,995,052.00 - .08 24,995,052.00
64919 912795Q8 TREASURY BILL 07/02/09 .15750 7/02/09 .2091 Aaa AAA 50,000,000.00 99.946000 49,979,875.00 49,973,000.00 - 6,875.00 49,973,000.00
645,000,000.00 644,801,653.13 644,821,241.30 19,588.17 644,821,241.30
===> 0019 ITEMS IN SUBTOTAL FOR ===> ASSET TYPE CODE. ===> 11 <===
58179 912828FE U S TREASURY NOTE 4.87500 5/15/09 4.7589 Aaa AAA 40,000,000.00 100.003571 40,001,428.32 40,001,428.40 .08 737,983.43 40,739,411.83
62354 912828HD US TREASURY N/B 4.00000 9/30/09 .4382 Aaa AAA 25,000,000.00 101.777000 25,198,858.54 25,444,250.00 245,391.46 2,732.24 25,446,982.24
63989 912828GY US TREASURY N/B 4.62500 7/31/09 .3301 Aaa AAA 50,000,000.00 101.445000 50,626,411.90 50,722,500.00 96,088.10 383,287.29 51,105,787.29
64087 912828GY US TREASURY N/B 4.62500 7/31/09 .3301 Aaa AAA 50,000,000.00 101.445000 50,670,158.54 50,722,500.00 52,341.46 383,287.29 51,105,787.29
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64763 912828CH US TREASURY N/B 3.87500 5/15/09
===> 0005 ITEMS IN SUBTOTAL FOR ===> ASSET TYPE CODE. ===> 12 <===
64398 17314GRF CITIGROUP TLGP .20000 4/15/09
64415 06051HRH BANK OF AMER TLGP . o 25000 4/17/09
64449 36161CRP GE CAPITAL TLGP .33000 4/23/09
64762 36161CT3 GE CAPITAL .TLGP .43000 6/03/09
64792 17314GRW CITIGROUP TLGP 4/30/09
64793 17314GRF CITIGROUP TLGP .30000 4/15/09
64841 17314GRT CITIGROUP TLGP .25000 4/27/09
64891 17314GRW CITIGROUP TLGP 4/30/09
64892 36161CTR GE CAPITAL TLGP 6/25/09

===> 0009 ITEMS IN SUBTOTAL FOR ===> ASSET TYPE CODE. ===> 134 <===
62410 911759JJ HUD-HSNG URB DEV 2.62000 8/01/09

===> 0001 ITEMS IN SUBTOTAL FOR ===> ASSET TYPE CODE. ===> 140 <===

=== GRAND-TOTAL

===> 0035 ITEMS
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YIELD MOO S&P POSITION-SIZE PRICE Carry Basis Market-VALUE GAIN/LOSS ENDING ACCRUED FAIR VALUE
.3600 Aaa AAA 50,000,000.00 100.436101 50,218,050.37 50,218,050.50 -13 733,252.76 50,951,303.26
215,000,000.00 216,714,907.67 217,108,728.90 393,821.23 2,240,543.01 219,349,271.91
.2800 Aaa AAA 15,000,000.00 99.988333 14,998,833.33 14,998,249.95 - 583.38 14,998,249.95
.2353 Aaa ARA . 50,000,000.00 99.988889 49,994,444.45 49,994,444.50 .05 49,994,444.50
.3157 Aaa AAA 40,000,000.00 99.979833 39,991,933.33 39,991,933.20 - .13 39,991,933.20
.4236 Aaa AAA 5,000,000.00 99.924750 4,996,237.50 4,996,237.50 4,996,237.50
.2901 Aaa AAA 25,000,000.00 99.975830 24,992,951.39 24,993,957.50 1,006.11 24,993,957.50
.2800 Aaa ARA 25,000,000.00 99.988333 24,997,083.33 24,997,083.25 - .08 24,997,083.25
.2408 Aaa AAA 10,000,000.00 99.981944 9,998,194.44 9,998,194.40 - .04 9,998,194.40
.2901 Aaa AAA 25,000,000.00 99.975830 24,994,965.28 24,993,957.50 - 1,007.78 24,993,957.50
.2670 Aaa AAA 25,000,000.00 99.936250 24,984,062.50 24,984,062.50 24,984,062.50
220,000,000.00 219,948,705.55 219,948,120.30 - 585.25 219,948,120.30
-4547 Aaa AAA 5,498,000.00 100.718750 5,495,995.81 5,537,516.87 " 41,521.06 24,007.93 5,561,524.80
5,498,000.00 5,495,995.81 5,537,516.87 41,521.06 24,007.93 5,561,524.80
2723498000.00 2724961262.16 2725415607.37 454,345.21 2,265,005.94 2727680613.31



