Arizona State Treasurer’s Office
Watermark Inventory Report

I nvestments Outstanding as of 12/31/1999 (Settlement Basis)
*** Carry-basisis book-value amortized through 12/31/1999 ***

Pool: LGIP-GOVERNMENT (7)

I NVST# CUSI P# DESCR! PTI ON RATE MATURI TY YIELD MDY S& POSITIONSIZE # PRICE $ CARRY-BASIS  MARKET-VALUE  $- ABOVE/ BELOW
U S. TREASURY BILLS ( 11)
21843 912795DB U.S. TREASURY BILL 3.400 1/06/00 3.403 AAA AAA  30,000,000.00  99.93000 1 29,985, 833.33 29,979,000.00 - 6, 833. 33
21552 912795DC U.S. TREASURY BILL 4.930 1/13/00 5.369 AAA AAA  30,000,000.00  99.81000 1 29, 946, 650.00 29, 943,000.00 - 3, 650. 00
21565 912795DC U.S. TREASURY BILL 4.930 1/13/00 5.369 AAA AAA  30,000,000.00  99.81000 1 29, 946, 650.00 29, 943,000.00 -  3,650. 00
21679 912795DC U.S. TREASURY BILL 5.200 1/13/00 5.226 AAA AAA  30,000,000.00  99.81000 1 29, 948, 000.00 29, 943,000.00 - 5, 000. 00
21691 912795DC U.S. TREASURY BILL 5.250 1/13/00 5.273 AAA AAA  30,000,000.00  99.81000 1 29, 947,500.00 29,943,000.00 -  4,500.00
21692 912795DC U.S. TREASURY BILL 5.220 1/13/00 5.243 AAA AAA  30,000,000.00  99.81000 1 29, 947, 800.00 29, 943,000.00 -  4,800.00
21404 912795DD U.S. TREASURY Bl LL 1/20/00 5.255 AAA AAA  30,000,000.00  99.72000 1 29,917,587.50 29,916, 000.00 - 1, 587. 50
21417 912795DD U.S. TREASURY BILL 1/20/00 5.259 AAA AAA  30,000,000.00  99.72000 1 29,917, 508.33 29,916,000.00 - 1, 508. 33
21445 912795DD U.S. TREASURY Bl LL 1/20/00 5.279 AAA AAA  30,000,000.00  99.72000 1 29,917, 191.67 29,916,000.00 - 1,191. 67
5.075 270, 000, 000. 00 260, 474, 720. 83 269, 442,000.00 - 32, 720. 83
9 ITEMS I N SUBTOTAL FOR U S. TREASURY BILLS (TYPE  11)
RESCLUTI ON FUNDI NG ZERCES ( 16)
21742 76116EAW RESCLUTI ON FUNDI NG 4/15/00 5.981 AAA AAA 25 351,000.00  98.49000 1 24,923,055.62 24,968, 199. 90 45,144. 28
5.981 25, 351, 000. 00 24,923,055. 62 24, 968, 199. 90 45,144. 28
1 ITEMIN SUBTOTAL FOR  RESCLUTI ON FUNDI NG ZERCES & STR (TYPE  16)
5. 152 295, 351, 000. 00 294, 397, 776. 45 294, 410, 199. 90 12, 423. 45

10 ITEMS I N SUBTOTAL FOR LG P- GOVERNVENT (FUND 7)



