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W A T E R M A R K   I N V E N T O R Y 
 

INVESTMENTS OUTSTANDING AS OF 5/31/09  (SETTLEMENT BASIS) 
*** CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 5/31/09 *** 

*** 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) 
                                                 -------------------------------- 
 64966 TPCG0700 CITIGROUP GLOBAL M   .200  6/15/09   .200 Aaa  AAA  300,000,000.00   100.00000 2 300,000,000.00 300,000,000.00                 
 65238 TPCG0715 CITIGROUP GLOBAL M   .180  6/05/09   .180 Aaa  AAA   75,000,000.00   100.00000 2  75,000,000.00  75,000,000.00                 
 65386 TPCG0728 CITIGROUP GLOBAL M   .190  6/15/09   .190 Aaa  AAA  500,000,000.00   100.00000 2 500,000,000.00 500,000,000.00                 
 65409 TPCG0729 CITIGROUP GLOBAL M   .180  6/22/09   .180 Aaa  AAA  500,000,000.00   100.00000 2 500,000,000.00 500,000,000.00                 
 65410 TPCG0730 CITIGROUP GLOBAL M   .170  6/01/09   .170 Aaa  AAA  825,000,000.00   100.00000 2 825,000,000.00 825,000,000.00                 
 65154 TPDB0472 DEUTSCHE BANK        .150  6/15/09   .150 Aaa  AAA  150,000,000.00   100.00000 2 150,000,000.00 150,000,000.00                 
 65412 TPMS362  MIZUHO SECURITIES    .100  6/01/09   .100 Aaa  AAA  260,000,000.00   100.00000 2 260,000,000.00 260,000,000.00                 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                     .171            2610000000.00                2610000000.00  2610000000.00                 
  
    7 ITEMS IN SUBTOTAL FOR:  TRI-PARTY REPO-TSY COLLATERAL    (TYPE    7) 
  
  
                                                 U.S. TREASURY BILLS       (  11) 
                                                 -------------------------------- 
 64558 912795M4 TREASURY BILL 06/1   .370  6/11/09   .370 Aaa  AAA   25,000,000.00    99.99764 2  24,997,430.56  24,999,409.75        1,979.19 
 65377 912795M4 TREASURY BILL 06/1   .085  6/11/09   .085 Aaa  AAA   50,000,000.00    99.99764 2  49,998,819.44  49,998,819.50                 
 64732 912795M6 TREASURY BILL 06/2   .270  6/25/09   .270 Aaa  AAA   25,000,000.00    99.98200 2  24,995,500.00  24,995,500.00                 
 65063 912795M9 TREASURY BILL 07/0   .115  7/09/09   .115 Aaa  AAA   50,000,000.00    99.98786 2  49,993,930.63  49,993,930.50                 
 64600 912795N2 TREASURY BILL 07/1   .375  7/16/09   .376 Aaa  AAA   25,000,000.00    99.98125 2  24,988,281.25  24,995,312.50        7,031.25 
 65037 912795N2 TREASURY BILL 07/1   .150  7/16/09   .150 Aaa  AAA   50,000,000.00    99.98125 2  49,990,625.00  49,990,625.00                 
 64964 912795N5 TREASURY BILL 08/0   .226  8/06/09   .226 Aaa  AAA   25,000,000.00    99.95857 2  24,989,641.67  24,989,641.75                 
 65268 912795Q7 TREASURY BILL 06/0   .133  6/04/09   .133 Aaa  AAA   50,000,000.00    99.99890 2  49,999,447.92  49,999,448.00                 
 64605 912795Q8 TREASURY BILL 07/0   .380  7/02/09   .381 Aaa  AAA   20,000,000.00    99.98751 2  19,993,455.56  19,997,502.80        4,047.24 
 64919 912795Q8 TREASURY BILL 07/0   .158  7/02/09   .158 Aaa  AAA   50,000,000.00    99.98751 2  49,993,218.75  49,993,757.00          538.25 
 65010 912795Q8 TREASURY BILL 07/0   .145  7/02/09   .145 Aaa  AAA   20,000,000.00    99.98751 2  19,997,502.78  19,997,502.80                 
 65036 912795Q8 TREASURY BILL 07/0   .145  7/02/09   .145 Aaa  AAA    5,000,000.00    99.98751 2   4,999,375.69   4,999,375.70                 
 64733 912795S2 TREASURY BILL 08/2   .390  8/27/09   .391 Aaa  AAA   10,000,000.00    99.90575 2   9,990,575.00   9,990,575.00                 
 65134 912795S6 TREASURY BILL 12/1   .345 12/17/09   .346 Aaa  AAA   40,000,000.00    99.83580 2  39,923,716.67  39,934,320.00       10,603.33 
 64615 912795U2 TREASURY BILL 06/2   .334  6/24/09   .334 Aaa  AAA   20,000,000.00    99.97866 2  19,995,731.20  19,995,731.20                 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                     .212           465,000,000.00               464,847,252.12 464,871,451.50       24,199.26 
  
   15 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY BILLS              (TYPE   11) 
  
 

 
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 5/31/09  (SETTLEMENT BASIS) 
*** CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 5/31/09 *** 

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



  
                                                 U.S. TREASURY NOTES & BON (  12) 
                                                 -------------------------------- 
 63989 912828GY US TREASURY N/B     4.625  7/31/09   .840 Aaa  AAA   50,000,000.00   100.66462 2  50,310,617.47  50,332,310.00       21,692.53 
 64087 912828GY US TREASURY N/B     4.625  7/31/09   .584 Aaa  AAA   50,000,000.00   100.66462 2  50,332,310.02  50,332,310.00            -.02 
 62354 912828HD US TREASURY N/B     4.000  9/30/09  2.367 Aaa  AAA   25,000,000.00   101.23830 2  25,132,208.15  25,309,575.00      177,366.85 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.043           125,000,000.00               125,775,135.64 125,974,195.00      199,059.36 
  
    3 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY NOTES & BONDS      (TYPE   12) 
  
  
                                                 FDIC COMMERCIAL PAPER     ( 134) 
                                                 -------------------------------- 
 65311 17314GTG CITIGROUP TLGP             6/16/09   .200 Aaa  AAA   10,000,000.00    99.99167 2   9,999,166.67   9,999,166.70             .03 
 65046 17314GUA CITIGROUP TLGP             7/10/09   .250 Aaa  AAA   10,000,000.00    99.97292 2   9,997,291.68   9,997,292.00             .32 
 65312 17314GUD CITIGROUP TLGP             7/13/09   .200 Aaa  AAA   50,000,000.00    99.97667 2  49,988,333.33  49,988,333.50             .17 
 64762 36161CT3 GE CAPITAL TLGP      .430  6/03/09   .430 Aaa  AAA    5,000,000.00    99.99761 2   4,999,880.56   4,999,880.55            -.01 
 64892 36161CTR GE CAPITAL TLGP            6/25/09   .270 Aaa  AAA   25,000,000.00    99.98200 2  24,995,500.00  24,995,500.00                 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                     .234           100,000,000.00                99,980,172.24  99,980,172.75             .51 
  
    5 ITEMS IN SUBTOTAL FOR:  FDIC COMMERCIAL PAPER            (TYPE  134) 
  
  
                                                 AGENCY (30/360) FAITH/CRD ( 140) 
                                                 -------------------------------- 
 62410 911759JJ HUD-HSNG URB DEV    2.620  8/01/09  2.730 Aaa  AAA    5,498,000.00    99.98177 2   5,496,997.91   5,496,997.93             .02 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    2.730             5,498,000.00                 5,496,997.91   5,496,997.93             .02 
  
    1 ITEM IN SUBTOTAL FOR:   AGENCY (30/360) FAITH/CRDT       (TYPE  140) 
  
  
                                                 MONEY-MARKET              ( 198) 
                                                 -------------------------------- 
 64934 92898941 JPM CHASE US TR+ M   .090  6/30/09   .090 Aaa  AAA             .01   100.00000 2            .01            .01                 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                     .090                      .01                          .01            .01                 
  
    1 ITEM IN SUBTOTAL FOR:   MONEY-MARKET                     (TYPE  198) 
  
                                                   ======           --------------               -------------- --------------   ------------- 
                                                     .216            3305498000.01                3306099557.92  3306322817.19      223,259.15 
  
   32 ITEMS IN SUBTOTAL FOR:  LGIP-GOVERNMENT                  (FUND    7) 
  

 


