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INVESTMENTS OUTSTANDING AS OF 1/31/06 (SETTLEMENT BASIS)

CARRY-BASIS

POOL: LGIP-GOVERNMENT (7)
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RATE Maturity YIELD MOO S&P POSITION-SIZE #
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INVESTMENTS OUTSTANDING AS OF 1/31/06 (SETTLEMENT BASIS)
CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 1/31/06
POOL: LGIP-GOVERNMENT (7)

Positi Sec-Id Description RATE Maturity YIELD MOO S&P POSITION-SIZE # PRICE $ CARRY-BASIS MARKET-VALUE * $-ABOVE/BELOW
47103 912828CY U S TREASURY NOTE  2.500 10/31/06 2.803 AAA  10,000,000.00 98.48000 2 9,978,190.01  9,848,000.00 -130,190.01
47993 912828CY U S TREASURY NOTE 2.500 10/31/06 3.118 AAA  20,000,000.00 98.48000 2 19,910,908.39 19,696,000.00 -214,908.39
47305 912828DD U S TREASURY NOTE  2.875 11/30/06 3.001 AAA  10,000,000.00 98.61000 2  9,989,980.74 9,861,000.00 -128,980.74
47991 912828DD U S TREASURY NOTE  2.875 11/30/06 3.130 AAA  20,000,000.00 98.61000 2 19,959,043.49 19,722,000.00 -237,043.49
47992 912828DF U S TREASURY NOTE  3.000 12/31/06 3.151 AAA  20,000,000.00 98.56000 2 19,973,430.85 19,712,000.00 -261,430.85
48047 912828DF U S TREASURY NOTE  3.000 12/31/06 3.261 AAA  10,000,000.00 98.56000 2 9,977,023.24  9,856,000.00 -121,023.24
49456 912828DF US TREASURY NOTE 3.000 12/31/06 3.593 AAA  20,500,000.00 98.56000 2 20,393,151.72 20,204,800.00 -188,351.72
49635 912828DF U S TREASURY NOTES 3.000 12/31/06 3.657 AAA  25,000,000.00 98.56000 2 24,855,787.95 24,640,000.00 -215,787.95
49290 912828DJ U.S. TREASURY NOTE 3.125 1/31/07 3.667 AAA  25,000,000.00 98.57000 2 24,869,812.40 24,642,500.00 -227,312.40
49216 912828DS U.S. TREASURY NOTE 3.625 4/30/07 3.716 AAA  50,000,000.00 98.85000 2 49,946,005.98 49,425,000.00 -521,005.98
49672 912828DS U S TREASURY NOTE  3.625 4/30/07 3.704 AAA  25,000,000.00 98.85000 2 24,976,069.98 24,712,500.00 -263,569.98

3.467 525,500,000.00 525,856,127.38 522,306,300.00 -3,549,827.38
26 ITEMS IN SUBTOTAL FOR: U.S. TREASURY NOTES & BONDS (TYPE  12)
4.051 1515500000.00 1514896277.38 1511331300.00 -3,564,977.38

30 ITEMS IN SUBTOTAL FOR: LGIP-GOVERNMENT (FUND 7



