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INVESTMENTS OUTSTANDING AS OF 4/30/09 (SETTLEMENT BASIS)

*** CARRY-BASIS

IS BOOK-VALUE AMORTIZED THROUGH 4/30/09 ***
**%* LGIP-GOVERNMENT (7) ***

Pos#

65165
65195
64966
65132
65151
65191
64938
64958
65154

9

64604
64614
64881
64882
64558
64732
65063
64600
65037
64964
64605
64919
65010
65036
64733
65134
64615
64511

18

Sec-1d

TPBAO618
TPBA0620
TPCGO700
TPCGO709
TPCGO711
TPCGO714
TPDB0459
TPDB0O461
TPDB0472

ITEMS

912795L7
91279518
9127959
912795M2
912795M4
912795M6
912795M9
912795N2
912795N2
912795N5
91279508
91279508
912795Q8
91279508
91279552
91279556
91279502
912795V3

ITEMS

Description

BANK OF AMERICA SE
BANK OF AMERICA SE
CITIGROUP GLOBAL M
CITIGROUP GLOBAL M
CITIGROUP GLOBAL M
CITIGROUP GLOBAL M

DEUTSCHE
DEUTSCHE
DEUTSCHE

TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY

BANK
BANK
BANK

IN SUBTOTAL FOR:

BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL
BILL

IN SUBTOTAL FOR:

RATE Maturity YIELD MOO S&P

.140
.200
.200
.150
.150
.200
.260
.180
.150

5/06/09
5/01/09
6/15/09
5/12/09
5/22/09
5/01/09
5/29/09
5/15/09
6/15/09

TRI-PARTY REPO-TSY COLLATERAL

0570
0571
0572
0572
06/1
06/2
07/0
07/1
07/1
08/0
07/0
07/0
07/0
07/0
08/2
1271
06/2
0571

.230
.268
.128
.125
.370
.270
.115
.375
.150
.226
.380
.158
.145
.145
-390
.345
.334
.283

U.S. TREASURY

5/07/09
5/14/09
5/21/09
5/28/09
6/11/09
6/25/09
7/09/09
7/16/09
7/16/09
8/06/09
7/02/09
7/02/09
7/02/09
7/02/09
8/27/09
12/17/09
6/24/09
5/15/09

U.S. TREASURY BILLS

S

POSITION-SIZE #  PRICE
COLLAT ( 7)
AAA 500,000,000.00  100.00000
AAA 125,000,000.00  100.00000
AAA 300,000,000.00 100.00000
AAA 300,000,000.00  100.00000
AAA 200,000,000.00  100.00000
AAA 525,000,000.00 100.00000
AAA  90,000,000.00  100.00000
AAA  50,000,000.00  100.00000
AAA 150,000,000.00  100.00000
224000000000
(TYPE  7)
BILLS ( 11)
AAA  25,000,000.00  99.99617
AAA  20,000,000.00  99.99033
AAA  25,000,000.00  99.99289
AAA  25,000,000.00  99.99063
AAA  25,000,000.00  99.95786
AAA  25,000,000.00  99.95875
AAA  50,000,000.00  99.97796
AAA  25,000,000.00  99.96833
AAA  50,000,000.00  99.96833
AAA  25,000,000.00  99.96500
AAA  20,000,000.00  99.97503
AAA  50,000,000.00  99.97503
AAA  20,000,000.00  99.97503
AAA  5,000,000.00  99.97503
AAA  10,000,000.00  99.95510
AAA  40,000,000.00  99.78600
AAA  20,000,000.00  99.94989
AAA  50,000,000.00  99.98899
510,000,000.00
(TYPE  11)
TATE OF ARIZONA
TREASURER™S OFFI

INVESTMENTS OUTSTANDING AS OF 4/30/09 (SETTLEMENT

STATE

WATERMARK

*** CARRY-BASIS

INVENTORY

$ CARRY-BASIS

NNNNNNNNN

NNNNNNNNNNNNNNNNNDN

C

500,000,000.
125,000,000.
300,000,000.
300,000,000.
200,000,000.
525,000,000.

90,000,000.

50,000,000.
150,000,000.

MARKET-VALUE

500,000,000.
125,000,000.
300,000,000.
300,000,000.
200,000,000.
525,000,000.
90,000,000.
50,000, 000.
150,000,000.

2240000000.

24,999,041.
19,998,065.
24,998,222.
24,997,656.
24,989,465.
24,989,687.
49,988,979.
24,980,208.
49,984,166.
24,984,776.
19,986,911.
49,986,437.
19,995,005.

4,998,751.

9,987,216.
39,911,833.
19,989,977.
49,994,497.

2240000000.

24,999,041.
19,998,065.
24,998,222.
24,997,656.
24,989,465.
24,989,687.
49,988,979.
24,992,083.
49,984,166.
24,991,250.
19,995,005.
49,987,514.
19,995,005.
4,998,751.
9,995,510.
39,914,400.
19,989,977.
49,994 ,497.

509,760,899.

BASIS)

IS BOOK-VALUE AMORTIZED THROUGH 4/30/09 ***

509,799,278.

* $-ABOVE/BELOW

.92

.61
.49
.50



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

Pos#  Sec-1Id Description RATE Maturity YIELD MOO S&P POSITION-SIZE #
U.S. TREASURY NOTES & BON ( 12)
64763 912828CH US TREASURY N/B 3.875 5/15/09 .282 Aaa AAA  50,000,000.00
58179 912828FE U S TREASURY NOTE 4.875 5/15/09 4.843 Aaa AAA  40.000.000.00
63989 912828GY US TREASURY N/B 47625 7/31/09  .840 Aaa AAA  50.000.000.00
64087 912828GY US TREASURY N/B 47625 7/31/09 .584 Aaa AAA  50.000.000.00
62354 912828HD US TREASURY N/B 4000 9/30/09 2.367 Aaa AAA  25.000.000.00
1.569 215,000,000.00
5 ITEMS IN SUBTOTAL FOR: U.S. TREASURY NOTES & BONDS (TYPE  12)
FDIC COMMERCIAL PAPER ( 134)
64935 17314GSE CITIGROUP TLGP 5/14/09 .200 Aaa AAA  25,000,000.00
65046 17314GUA CITIGROUP TLGP 7/10/09  .250 Aaa AAA  10.000.000.00
64762 36161CT3 GE CAPITAL TLGP 430 6/03/09  .430 Aaa AAA  5.000.000.00
64892 36161CTR GE CAPITAL TLGP 6/25/09 .270 Aaa AAA  25.000.000.00
252 65,000,000.00
4 ITEMS IN SUBTOTAL FOR: FDIC COMMERCIAL PAPER (TYPE 134)

AGENCY (30/360) FAITH/CRD ( 140)

62410 91175933 HUD-HSNG URB DEV

2.730 5,498,000.00
1 ITEM IN SUBTOTAL FOR:  AGENCY (30/360) FAITH/CRDT (TYPE  140)
290 3035498000 .00
37 ITEMS IN SUBTOTAL FOR: LGIP-GOVERNMENT (FUND  7)

PRICE

100.
100.
101.
101.
101.

100.

13876
00114
11720
11720
55470

.99278
.95139
-96058
.95875

59375

NNNNN

2

CARRY-BASIS

50,069,379.
40,000,454.
50,471,103.
50,504,003.
25,166,079.

MARKET-VALUE

50,069,379.
40,000,454.
50,558,600.
50,558,600.
25,388,675.

216,211,020.

24,998,194.
9,995,138.
4,998,029.

24,989,687.

216,575,708.

24,998,194,
9,995,138.
4,998,029.

24,989,687.

64,981,050.

5,496,488.

64,981,050.

5,530,644.

3036449458.

3036886682.

* $-ABOVE/BELOW

87,496.
54,596.
222,595.

364,688.

34,155.

437,223.



