S

STATE

INVESTMENTS OUTSTANDING AS OF 11/30/03
*%%* CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 11/30/03
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-2,029,076.

POOL: LGIP-GOVERNMENT (7)
INVST# CUSIP# DESCRIPTION RATE MATURITY YIELD MOO S&P POSITION-SIZE PRICE $ CARRY-BASIS MARKET-VALUE
U.S. TREASURY ZEROES & ST ( 10)
32271 222655NK PRINCIPAL TREAS CP 5/15/04 1.566 Raa AAA 3,448,527.00 99.38900 2  3,424,449.47  3,427,456.
32270 222655VT PRINCIPAL TREAS CP 5/15/04 1.566 Raa AAA 6,192,893.00 99.38900 2  6,149,654.38 6,155,054.
34835 894643WB TREASURY INVT GRWT 8/15/04 1.305 RAaa AAA 5,000,000.00 98.86800 2  4,954,589.69  4,943,400.
1.477 14,641,420.00 14,528,693.54 14,525,910.
3 ITEMS IN SUBTOTAL FOR: U.S. TREASURY ZEROES & STRIPS (TYPE  10)
U.S. TREASURY NOTES & BON ( 12)
35158 912828BB U S TREASURY NOTE  1.250 5/31/05 1.124 Raa AAA  20,000,000.00 99.34375 2 20,037,108.28 19,868,750.
35169 912828BB U S TREASURY NOTE  1.250 5/31/05 1.183 Raa AAA  20,000,000.00 99.34375 2 20,019,751.17 19,868,750.
35324 912828BB U S TREASURY NOTE  1.250 5/31/05 1.156 RAaa AAA  25,000,000.00 99.34375 2 25,034,706.59 24,835,937.
39114 912828BB U S TREASURY NOTE 1.250 5/31/05 1.661 RAaa AAA  10,000,000.00 99.34375 2 9,939,484.54  9,934,375.
35445 912828BC U S TREASURY NOTE 1.125 6/30/05 1.308 Raa AAA  40,000,000.00 99.03125 2 39,886,533.86 39,612,500.
35446 912828BC U S TREASURY NOTE 1.125 6/30/05 1.140 Raa AAA  25,000,000.00 99.03125 2 24,994,163.50 24,757,812.
35448 912828BC U S TREASURY NOTE 1.125 6/30/05 1.173 Raa AAA  25,000,000.00 99.03125 2 24,981,524.95 24,757,812.
35482 912828BC U S TREASURY NOTE 1.125 6/30/05 1.160 Aaa AAA  40,000,000.00 99.03125 2 39,978,215.45 39,612,500.
35526 912828BC U S TREASURY NOTE  1.125 6/30/05 1.316 Aaa AAA  20,000,000.00 99.03125 2 19,940,719.18 19,806,250.
35615 912828BC U S TREASURY NOTE 1.125 6/30/05 1.330 RAaa AAA  20,000,000.00 99.03125 2 19,936,316.22 19,806,250.
35750 912828BC U S TREASURY NOTE 1.125 6/30/05 1.336 Raa AAA  20,000,000.00 99.03125 2 19,934,431.82 19,806,250.
39112 912828BN U S TREASURY NOTE  1.625 10/31/05 1.921 Aaa AAA  10,000,000.00 99.31250 2 9,944,558.18  9,931,250.
1.262 275,000,000.00 274,627,513.74 272,598,437.
12 ITEMS IN SUBTOTAL FOR: U.S. TREASURY NOTES & BONDS (TYPE  12)
RESOLUTION FUNDING ZEROES ( 16)
32459 76116EBE RESOLUTION FUNDING 4/15/04 1.384 Raa AAA  20,426,000.00 99.54900 2 20,322,329.24 20,333,878.
1.384 20,426,000.00 20,322,329.24 20,333,878.
1 ITEM IN SUBTOTAL FOR: RESOLUTION FUNDING ZEROES & STRI (TYPE  16)
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INVESTMENTS OUTSTANDING AS OF 11/30/03 (SETTLEMENT BASIS)
*** CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 11/30/03
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$-ABOVE/BELOW

32153
35271
32155
32265
32264
32266

6 ITEMS IN SUBTOTAL FOR:

35272 742651CL PRIVATE EXPORT FUN

383752BH
383752BJ
383752DT
465139AF
465139PX
465139RT

GOV'T TRUST
GOV'T TRUST
GOV'T TRUST
ISRAEL ST U
ISRAEL ST U
ISRAEL ST U

1 ITEM IN SUBTOTAL FOR:

35270 911760MR VENDEE MTGE.

1 ITEM IN SUBTOTAL FOR:

39880 RPBA(02Z215 BANC OF AMERICA SE
39862 RPFU0398 MIZUHO SECURITIES
39882 RPWA0027 WACHOVIA CAPITAL M

3 ITEMS IN SUBTOTAL FOR:

27 ITEMS IN SUBTOTAL FOR:

POOL: LGIP-GOVERNMENT (7)
RATE MATURITY YIELD MOO S&P POSITION-SIZE # PRICE $ CARRY-BASIS
GVT TRUST CERTIF ZEROES & ( 17)
CERTIF 5/15/04 1.631 Aaa AAA 4,318,000.00 99.29900 2  4,286,604.
CERTIF 11/15/04 1.270 RAaa AAA 1,784,000.00 98.24600 2 1,762,741.
CERTIF 5/15/04 1.671 Raa AAA 1,000, 000.00 99.29900 2 992,552.
S GOT 3/15/04 1.380 Aaa N/R 5,493,000.00 99.64500 2 5,471,438.
S GOT 2/15/04 1.367 Raa N/R 9,360,000.00 99.75400 2  9,333,721.
S GOT 5/15/04 1.526 Aaa N/R 4,958,000.00 99.41100 2 4,924,142.
1.446 26,913,000.00 26,771,201.
GVT TRUST CERTIF ZEROES & STRIPS (TYPE 17)
AGENCY NOTES (30/360) 2X ( 23)
5.250 5/15/05 1.506 RAaa AAA  25,000,000.00 104.65625 2 26,336,329.
1.506 25,000,000.00 26,336,329.
AGENCY NOTES (30/360) 2X (TYPE  23)
AGENCY MBS (30/360) 12X 1 ( 36)
TRUST 6.500 3/15/04 4.321 RAaa AAA 1,487,146.86  100.48200 2  1,496,216.
4.321 1,487,146.86 1,496,216.
AGENCY MBS (30/360) 12X 14 DY DL (TYPE  36)
REPURCHASE AGREEMENTS ( 61)
1.000 12/01/03 1.000 990,000,000.00  100.00000 2 990,000,000.
1.030 12/01/03 1.030 100,000,000.00 100.00000 2 100,000,000.
1.050 12/01/03 1.050 500,000,000.00 100.00000 2 500,000,000.
1.018 1590000000.00 1590000000
REPURCHASE AGREEMENTS (TYPE  61)
1.074 1953467566.86 1954082284.

LGIP-GOVERNMENT (FUND 7)

4,287,730.
1,752,708.

992,990.
5,473,499.
9,336,974.
4,928,797.

26,772,701.

26,164,062.

26,164,062.

1,494,314.

1,494,314.

990,000,000.
100,000, 000.
500,000,000.

1951889305.

-172,267.

-172,267.

-2,192,979.11



