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INVENTORY

INVESTMENTS OUTSTANDING AS OF 7/31/06 (SETTLEMENT BASIS)

CARRY-BASIS

POOL: LGIP-GOVERNMENT (7)

1S BOOK-VALUE AMORTIZED THROUGH 7/31/06

Pos#

Sec-1d

Description

54509 TPBA0331 BANK OF AMERICA SE
54506 TPCG0301 CITIGROUP GLOBAL M
54508 TPDB0O090 DEUTSCHE BANK

54507 TPMS0230 MIZUHO SECURITIES

4

51621
51622
46555
47989
47103
47993
47305
47991
47992
48047
49456
49635
49290
49216
49672

15

19

ITEMS

ITEMS

ITEMS

91282776
91282776
912828CW
912828CW
912828CY
912828CY
912828DD
912828DD
912828DF
912828DF
912828DF
912828DF
912828DJ
912828DS
912828DS

cCcccccccccccccacH

IN SUBTOTAL FOR:

REASURY NOTES

.S
S
S
S
S
S
S
S
S

. TREASURY NOTE

TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY

NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE

S TREASURY NOTE

S

.S.
.S.

S

IN SUBTOTAL FOR:

IN SUBTOTAL FOR:

TREASURY NOTES
TREASURY NOTE
TREASURY NOTE

TREASURY NOTE

RATE Maturity YIELD MOO S&P

POSITION-SIZE #

50,000,000.00
1103000000.00
150,000,000.00
25,000,000.00

1328000000.00

(TYPE 7

NOTES & BON ( 12)

LGIP-GOVERNMENT

5.280 8/01/06 5.280 P-1
5.240 8/01/06 5.240 P-1
5.240 8/01/06 5.240 P-1
5.250 8/01/06 5.250 P-1
5.242
TRI-PARTY REPO-TSY COLLATERAL
U.S. TREASURY
6.500 10/15/06 4.360 Aaa
6.500 10/15/06 4.405 Aaa
2.500 9/30/06 2.654 Aaa
2.500 9/30/06 3.105 Aaa
2.500 10/31/06 2.803 Aaa
2.500 10/31/06 3.118 Aaa
2.875 11/30/06 3.001 Aaa
2.875 11/30/06 3.130 Aaa
3.000 12/31/06 3.151 Aaa
3.000 12/31/06 3.261 Aaa
3.000 12/31/06 3.593 Aaa
3.000 12/31/06 3.657 Aaa
3.125 1/31/07 3.667 Aaa
3.625 4/30/07 3.716 Aaa
3.625 4/30/07 3.704 Aaa
3.555
U.S. TREASURY NOTES & BONDS
4.918

AAA  25,000,000.00
AAA  25,000,000.00
AAA  10,000,000.00
AAA  20,000,000.00
AAA  10,000,000.00
AAA  20,000,000.00
AAA  10,000,000.00
AAA  20,000,000.00
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

315,500,000.00
(TYPE  12)

1643500000.00

(FUND  7)

PRICE

100
100
100
100

-00000
-00000
-00000
-00000

.24600
.24600
-55500
.55500
.35200
-35200
-25000
.25000
.10200
-10200
-10200
.10200
.01563
-88700
-88700

NNNN

NNNNNMNNNNNNNNMNNNDN

CARRY-BASIS

50,000,000.
1103000000.
150,000, 000.
25,000,000.

MARKET-VALUE

50,000,000.00
1103000000.00
150,000,000.00
25,000,000.00

1328000000.

25,106,304.
25,104,008.
9,997,556.
19,980,730.
9,992,703.
19,970,193.
9,995,985.
19,983,590.
19,987,872.
9,989,512.
20,451,228.
24,934,173.
24,934 ,548.
49,967,579.
24,985,631.

1328000000.00

25,061,500.00
25,061,500.00

9,955,500.00
19,911,000.00

9,935,200.00
19,870,400.00

9,925,000.00
19,850,000.00
19,820,400.00

9,910,200.00
20,315,910.00
24,775,500.00
24,753,906.25
49,443,500.00
24,721,750.00

1643381618.

1641311266.25

* $-ABOVE/BELOW

-44,804.
-42,508.
-42,056.
-69,730.
-57,503.
-99,793.
-70,985.
-133,590.
-167,472.
-79,312.
-135,318.
-158,673.
-180,642.
-524,079.
-263,881.

-2,070,352.



