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INVESTMENTS OUTSTANDING AS OF 11/30/06 (SETTLEMENT BASIS)

CARRY-BASIS

POOL :

LGIP-GOVERNMENT (7)

1S BOOK-VALUE AMORTIZED THROUGH 11/30/06

Pos#

2

2

47992
48047
49456
49635
49290
49216
49672

7

11

ITEMS

ITEMS

ITEMS

ITEMS

Sec-1d

912828DF
912828DF
912828DF
912828DF
912828DJ
912828DS
912828DS
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IN SUBTOTAL FOR:

IN SUBTOTAL FOR:

TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY

IN SUBTOTAL FOR:

IN SUBTOTAL FOR:

Description

RATE Maturity YIELD MOO S&P POSITION-SIZE #

55780 TPCG0369 CITIGROUP GLOBAL M 5.250 12/06/06 5.250 Aaa AAA 500,000,000.00
55788 TPCGO370 CITIGROUP GLOBAL M 5.300 12/01/06 5.300 Aaa AAA 846,000,000.00

TRI-PARTY REPO-TSY COLLATERAL

1346000000.00

(TYPE  7)

55772 912795YJ U.S. TREASURY BILL 5.150 12/14/06 5.162
55771 912795YL U.S. TREASURY BILL 5.150 12/28/06 5.172

U.S. TREASURY BILLS

NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE

U.S. TREASURY NOTES &

WWWWwwww

.000
.000
-000

000

.125
.625
.625

AAA  125,000,000.00
AAA  125,000,000.00

250,000,000.00

5.281
U.S. TREASURY
Aaa
Aaa

5.167
U.S. TREASURY
12/31/06 3.151 Aaa
12/31/06 3.261 Aaa
12/31/06 3.593 Aaa
12/31/06 3.657 Aaa
1/31/07 3.667 Aaa
4/30/07 3.716 Aaa
4/30/07 3.704 Aaa

3.594

BONDS

5.098

LGIP-GOVERNMENT

(TYPE  11)
NOTES & BON ( 12)
AAA  20,000,000.00
AAA  10,000,000.00
AAA  20,500,000.00
AAA  25,000,000.00
AAA  25,000,000.00
AAA  50,000,000.00
AAA  25,000,000.00
175,500, 00000
(TYPE  12)

1771500000.00

(FUND  7)

PRICE

100
100

99.
99.

.00000
.00000

81000
61000

.78000
.78000
.78000
.78000
.68000
-45000
-45000

2
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CARRY-BASIS

500,000,000.
846,000,000.

MARKET-VALUE

500,000,000.00
846,000,000.00

1346000000.

124,767 ,534.
124,517,187.

1346000000.00

124,762,500.00
124,512,500.00

249,284 ,722.

19,997,606.

9,997,930.
20,490,374.
24,987,007.
24,978,182.
49,982,121.
24,992,076.

249,275,000.00

19,956,000.00

9,978,000.00
20,454,900.00
24,945,000.00
24,920,000.00
49,725,000.00
24,862,500.00

1770710020.

1770116400.00

* $-ABOVE/BELOW

-41,606.
-19,930.
-35,474.
-42,007.
-58,182.
-257,121.
-129,576.

-593,620.



