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POOL: LGIP-GOVERNMENT (7)

INVENTORY

1S BOOK-VALUE AMORTIZED THROUGH 2/28/06

Positi

Description

RATE Maturity YIELD MOO S&P POSITION-SIZE #

P

RICE

$ CARRY-BASIS

MARKET-VALUE

* $-ABOVE/BELOW

52660
52679
52661

3

3

49986
51264
51621
51622
43384
43390
43572
43574
43889
49211
49212
48046
49880

ITEMS

ITEMS

TPCG0251 CITIGROUP GLOBAL M 4.510 3/01/06

TPDB0033 DEUTSCHE BANK
TPMS0154 MIZUHO SECURITIES

IN SUBTOTAL FOR:

IN SUBTOTAL FOR:

9128276X U S TREASURY NOTE
912827Y5 U S TREASURY NOTE
TREASURY NOTES

91282776
91282776
912828CD
912828CD
912828CD
912828CD
912828CF
912828CF
912828CF
912828CM
912828CM

U.S.

ccccccccc
[N NONONONRONIN

TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTE
TREASURY NOTES

4.490 3/01/06
4.520 3/01/06

.625
-000
-500
-500
-500
-500
-500
.500
.250
.250
.250
-750
-750

5/15/06
7/15/06
10/15/06
10/15/06
3/31/06
3/31/06
3/31/06
3/31/06
4/30/06
4/30/06
4/30/06
6/30/06
6/30/06

TRI-PARTY REPO-TSY COLLATERAL

. TREASURY

(TYPE

480,000,000.00
100,000,000.00
217,000,000.00

797,000,000.00

D

52451 912795XB U.S. TREASURY BILL 4.395 5/11/06 4.445 Aaa
52086 912795XL U.S. TREASURY BILL 4.266 7/13/06 4.360 Aaa
52434 912795XL U.S. TREASURY BILL 4.465 7/13/06 4.553 Aaa

U.S. TREASURY BILLS

. TREASURY

WWWWNNNRPRPAMDDW®
-
o
ey

AAA
AAA
AAA

(TYPE

42,500,000.00
50,000,000.00
50,000,000.00

142,500,000.00

11)

NOTES & BON ( 12)

25,000,000.00
50,000,000.00
25,000,000.00
25,000,000.00
10,000,000.00
10,000,000.00
10,000,000.00
10,000,000.00
10,000,000.00
25,000,000.00
25,000,000.00
10,000,000.00
25,000,000.00

100
100
100

.00000
.00000
.00000

-13200
.33100
-33100

-00000
.82400
-03900
-03900
. 75400
-75400
-75400
. 75400
.61300
.61300
.61300
.38300
.38300

2

NNNNMNNNNNNNNDNDN

480,000,000.
100,000,000.
217,000,000.

480,000,000.00
100,000,000.00
217,000,000.00

797,000,000.

42,131,613.
49,206,050.
49,169,013.

797,000,000.00

42,131,100.00
49,165,500.00
49,165,500.00

140,506,677.

25,047,953.
50,487,488.
25,323,165.
25,316,185.
9,996,767.
9,996,734.
9,995,181.
9,995,443.
9,998,841.
24,953,585.
24,953,585.
9,988,502.
24,939,137.

140,462,100.00

25,000,000.00
50,412,000.00
25,259,750.00
25,259,750.00
9,975,400.00
9,975,400.00
9,975,400.00
9,975,400.00
9,961,300.00
24,903,250.00
24,903,250.00
9,938,300.00
24,845,750.00

-47,953.
-75,488.
-63,415.
-56,435.
-21,367.
-21,334.
-19,781.
-20,043.
-37,541.
-50,335.
-50,335.
-50,202.
-93,387.
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1S BOOK-VALUE AMORTIZED THROUGH 2/28/06

POOL: LGIP-GOVERNMENT (7)

Positi

POSITION-SIZE #

P

RICE

©

CARRY-BASIS

MARKET-VALUE

* $-ABOVE/BELOW

26

32

Sec-1d Description RATE Maturity YIELD MOO S&P
912828CW U S TREASURY NOTE 2.500 9/30/06 2.654 AAA
912828CW U S TREASURY NOTE 2.500 9/30/06 3.105 AAA
912828CY U S TREASURY NOTE 2.500 10/31/06 2.803 AAA
912828CY U S TREASURY NOTE 2.500 10/31/06 3.118 AAA
912828DD U S TREASURY NOTE 2.875 11/30/06 3.001 AAA
912828DD U S TREASURY NOTE 2.875 11/30/06 3.130 AAA
912828DF U S TREASURY NOTE  3.000 12/31/06 3.151 AAA
912828DF U S TREASURY NOTE 3.000 12/31/06 3.261 AAA
912828DF US TREASURY NOTE 3.000 12/31/06 3.593 AAA
912828DF U S TREASURY NOTES 3.000 12/31/06 3.657 AAA
912828DJ U.S. TREASURY NOTE 3.125 1/31/07 3.667 AAA
912828DS U.S. TREASURY NOTE 3.625 4/30/07 3.716 AAA
912828DS U S TREASURY NOTE 3.625 4/30/07 3.704 AAA
3.467

ITEMS IN SUBTOTAL FOR: U.S. TREASURY NOTES & BONDS (TYPE
4.130

ITEMS IN SUBTOTAL FOR: LGIP-GOVERNMENT (FUND

10,000,000.00
20,000,000.00
10,000,000.00
20,000,000.00
10,000,000.00
20,000,000.00
20,000,000.00
10,000,000.00
20,500,000.00
25,000,000.00
25,000,000.00
50,000,000.00
25,000,000.00

525,500,000.00

12)

1465000000.00

D
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9,991,325.
19,931,591.
9,980,435.
19,920,079.
9,990,909.
19,962,840.
19,975,664.
9,978,955.
20,402,135.
24,867,913.
24,879,826.
49,949,343.
24,977 ,549.

9,870,312.50
19,740,625.00
9,854,300.00
19,708,600.00
9,862,900.00
19,725,800.00
19,714,000.00
9,857,000.00
20,206,850.00
24,642,500.00
24,642,500.00
49,377,000.00
24,688,500.00

1463307822.

1459737937.50

-121,013.
-190,966.
-126,135.
-211,479.
-128,009.
-237,040.
-261,664.
-121,955.
-195,285.
-225,413.
-237,326.
-572,343.
-289,049.

-3,569,885.



