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INVESTMENTS OUTSTANDING AS OF 12/31/06 (SETTLEMENT BASIS)

CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 12/31/06

POOL: LGIP-GOVERNMENT (7)

MARKET-VALUE

1675000000.00

* $-ABOVE/BELOW

Pos#  Sec-Id Description RATE Maturity YIELD MOO S&P POSITION-SIZE # PRICE $ CARRY-BASIS
TRI-PARTY REPO-TSY COLLAT ( 7)
56096 TPCG0383 CITIGROUP GLOBAL 4.850 1/02/07 4.850 1675000000.00 100.00000 9 1675000000.
4.850 1675000000-.00 1675000000
1 ITEM IN SUBTOTAL FOR: TRI-PARTY REPO-TSY COLLATERAL (TYPE 7)

U.S. TREASURY NOTES & BON ( 12)

49290 912828DJ U S TREASURY NOTE  3.125 1/31/07 3.667 Aaa AAA  25,000,000.00 99.85500 2 24,989,270.

3

ITEMS

IN SUBTOTAL FOR:

24,963,750.00
49,773,437.50
24,886,718.75

49216 912828DS U S TREASURY NOTE  3.625 4/30/07 3.716 Aaa AAA  50,000,000.00 99.54688 2 49,985,816.
49672 912828DS U S TREASURY NOTE  3.625 4/30/07 3.704 Aaa AAA  25,000,000.00 99.54688 2 24,993,713.
3.701 100,000,000.00 99,968,800.

U.S. TREASURY NOTES & BONDS (TYPE  12)
4.785 1775000000.00 1774968800.

4

ITEMS

IN SUBTOTAL FOR:

LGIP-GOVERNMENT (FUND 7

1774623906.25

-25,520.25
-212,378.64
-106,995.00

-344,893.89



