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INVENTORY

INVESTMENTS OUTSTANDING AS OF 9/30/06 (SETTLEMENT BASIS)

CARRY-BASIS

POOL: LGIP (5)

1S BOOK-VALUE AMORTIZED THROUGH 9/30/06

Pos#  Sec-Id Description

1 ITEM IN SUBTOTAL FOR: TRI-PARTY REPO-TSY COLLATERAL (TYPE

AGENCY NOTES-VAR (30/360) (

51919 3128X4XS FHLMC Float Monthl 4.720 6/28/07 4.720 Aaa AAA
51734 3133XBK5 FHLB Float Monthly 4.305 4/27/07 4.636 Aaa AAA

2 ITEMS IN SUBTOTAL FOR: AGENCY NOTES-VAR (30/360) 12X (TYPE

U.S. TREASURY NOTES

47304 912828DD U S TREASURY NOTE

1 ITEM IN SUBTOTAL FOR: U.S. TREASURY NOTES & BONDS (TYPE

AGENCY STEP UP NOTE

54490 3128X4AM FHLMC Step Cpn 4.250 11/10/06 5.467 Aaa AAA
49622 3128X4BS FHLMC Step Cpn 4.300 6/15/07 4.300 Aaa AAA
49318 3136F6QN FNMA Step Cpn 4.000 12/14/06 4.333 Aaa AAA
5.015
3 ITEMS IN SUBTOTAL FOR: AGENCY STEP UP NOTE (30/360) 2X (TYPE

45,000,000.00

7

8)

20,000,000.00
10,000,000.00

30,000,000.00

8)

& BON ( 12)

10,000,000.00

12)

(3073 ( 22)

17,920,000.00
5,800,000.00
5,800,000.00

29,520,000.00

22)

RATE Maturity YIELD MOO S&P POSITION-SIZE #

PRICE

100

99.
99.

99.

99.

99.

.00000

87000
73000

66000

88000
.47000
72000

2

2

CARRY-BASIS

MARKET-VALUE

45,000,000.

20,000,000.
9,981,317.

45,000,000.00

19,974,000.00
9,973,000.00

29,981,317.

9,998,009.

29,947,000.00

9,966,000.00

9,998,009.

17,895,586.
5,800,000.
5,796,206.

9,966,000.00

17,898,496.00
5,769,260.00
5,783,760.00

29,491,792.

29,451,516.00

*

$-ABOVE/BELOW

-32,009.
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INVESTMENTS OUTSTANDING AS OF 9/30/06 (SETTLEMENT BASIS)

CARRY-BASIS

POOL: LGIP (5)

1S BOOK-VALUE AMORTIZED THROUGH 9/30/06

Pos#

46982
53363
54753
52290
49814
50639
51051
51772
52065
52125
54790
43065
43179
46997
49692
52246
51049
54875
52872
54733
54398
54829
54399
54750
54561
54272
54380
54499
54767
54900
54996
54796
54570
54931
55022

Sec-1d

3128X3H5
3128X45W
3128X47H
3128X4D7
3128X4DE
3128X4ET
3128X4RE
3128X4WC
3128X4YN
3128X4ZK
3128X5BU
3133X5L3
3133X5RC
3133X95S
3133XC5Y
3133XDGL
3133XDHP
3133XDHP
3133XF2R
3133XFSX
3133XFUS
3133XFW7
3133XFWQ
3133XFWQ
3133XFXM
3133XG3V
3133XG3V
3133XGGD
3133XGL5
3133XGT7
31359MF3
31359MN6
31359MN9
31359MV3
31359MX4

Description

FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FNMA
FNMA
FNMA
FNMA
FNMA

oo oo DMONNORMAMDMBIMIAMDIMIMOOCOW®W

.250
.325
.375
.800
-000
-150
-500
-750
.750
-800
.500
.450
-100
-350
-000
-250
-500
-500
.080
.500
.250
.625
.250
-250
-600
.750
.750
.625
.500
-400
-000
-400
-500
-500
-000

Maturity YIELD MOO

S&P POSITION-SIZE #

11702707
5703707
5/22/08
2/08/07
1/11/07
2/09/07

11/03/06

12/15/06
2/06/07
2/12/07

12/19/07
3/23/07

10/13/06

11/16/07
3/30/07
4/16/07

11703706

11703706
2/22/07
6/13/08
6/08/07
1703708
6/18/07
6/18/07
1/03/08
1717708
1717708
8/14/08
8/28/08
9/12/07
7/25/08

11/30/07

11/23/07
8/08/08
9/15/08

oo abrdDOWONNUODMDMIAMDAMDMDMDMNOOCO®

.047

Aaa

Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa

Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
Aaa

Aaa
Aaa
Aaa
Aaa
Aaa

10,000,000.00
15,000,000.00
20,000,000.00
20,000,000.00
10,000,000.00
10,000,000.00
10,000,000.00
15,000,000.00
20,000,000.00
20,000,000.00
10,000,000.00
20,000,000.00
25,000,000.00

4,575,000.00
10,000,000.00
10,000,000.00
10,000,000.00
25,000,000.00
20,000,000.00
20,000,000.00
20,000,000.00
20,000,000.00
20,000,000.00
27,245,000.00
25,000,000.00
15,000,000.00
15,000,000.00
20,000,000.00
20,000,000.00
25,000,000.00
15,000,000.00
23,000,000.00
20,000,000.00
20,000,000.00
10,000,000.00

PRICE

-06000
-99000
-06000
.82000
-63000
-59000
-93000
.88000
-81000
-82000
-06000
.69000
-91000
-09000
.38000
-44000
-94000
-94000
-91000
-13000
-00000
-00000
-00000
.00000
-09000
-16000
-16000
-13000
-09000
-03000
-75000
.00000
.00000
-06000
-03000

CARRY-BASIS

9,995,903.
15,000,000.
19,976,939.
20,000,000.
10,000,000.

9,997,579.
10,000,000.
15,000,000.
20,000,000.
20,000,000.
10,000,000.
20,000,000.
25,000,000.

4,575,000.
10,000,000.

9,971,071.
10,000,000.
24,979,375.
20,000,000.
20,000,000.
19,956,033.
20,000,000.
19,955,348.
27,221,387.
25,000,000.
15,000,000.
15,000,000.
20,000,000.
19,996,186.
25,000,000.
14,942,546.
22,989,780.
19,987,627.
20,000,000.

9,991,392.

MARKET-VALUE

9,806,000.00
14,998,500.00
20,012,000.00
19,964,000.00

9,963,000.00

9,959,000.00

9,993,000.00
14,982,000.00
19,962,000.00
19,964,000.00
10,006,000.00
19,738,000.00
24,977,500.00

4,487,617.50

9,938,000.00

9,944,000.00

9,994,000.00
24,985,000.00
19,982,000.00
20,026,000.00
20,000,000.00
20,000,000.00
20,000,000.00
27,245,000.00
25,022,500.00
15,024,000.00
15,024,000.00
20,026,000.00
20,018,000.00
25,007,500.00
14,962,500.00
23,000,000.00
20,000,000.00
20,012,000.00
10,003,000.00

* $-ABOVE/BELOW

-189,903.
-1,500.
35,060.

-36,000.
-37,000.
-38,579.
-7,000.
-18,000.
-38,000.
-36,000.
6,000.
-262,000.
-22,500.
-87,382.
-62,000.
-27,071.
-6,000.
5,625.
-18,000.
26,000.
43,966.

44 ,651.
23,612.
22,500.
24,000.
24,000.
26,000.
21,813.
7,500.
19,953.
10,219.
12,372.
12,000.
11,607.



STATE OF ARI1ZO
STATE TREASURER?®™S

WATERMARK INVENTORY
INVESTMENTS OUTSTANDING AS OF 9/30/06 (SETTLEMENT BASIS)
CARRY-BASIS 1S BOOK-VALUE AMORTIZED THROUGH 9/30/06
POOL: LGIP (5)

Pos#  Sec-Id Description

MARKET-VALUE

* $-ABOVE/BELOW

42705 3136F4U5 FNMA
49689 3136F63S FNMA
50997 3136F6YW FNMA
53294 3136F7ZH FNMA
53472 3136F7ZQ FNMA

40 ITEMS IN SUBTOTAL FOR:

52740 3133XCZL FHLB Float Qrtly

1 ITEM IN SUBTOTAL FOR:

35123 31339XVW FHLB Step Cpn

1 ITEM IN SUBTOTAL FOR:

54531 313589L8 FNMA DISCOUNT
54857 31358904 FNMA DISCOUNT

2 ITEMS IN SUBTOTAL FOR:

AGENCY DISCOUNT NOTES

RATE Maturity YIELD MOO S& POSITION-SIZE # PRICE $ CARRY-BASIS
3.000 1/30/07 1.758 Aaa AAA  10,000,000.00  99.25000 2 10,000,000.
4.000 11/02/06 3.864 Aaa AAA  13,295,000.00  99.88000 2 13,295,000.
3.550 12/29/06 4.452 Aaa AAA  10,370,000.00  99.56000 2 10,347,937.
5.350 5/08/08 5.350 Aaa AAA  20,000,000.00 100.03000 2 20,000,000.
5.500 4/28/08 5.553 Aaa AAA  10,000,000.00 100.03000 2  9,992,068.
4.913 663,485 ,000.00 663,171,178.
AGENCY NOTES (30/360) 2X (TYPE  23)
AGENCY NOTES-VAR (30/360) ( 25)
4.725 9/14/07 5.005 Aaa AAA  10,000,000.00 100.07000 2  9,974,150.
5.005 10,000,000.00 9,974,150.
AGENCY NOTES-VAR (30/360) 4X (TYPE  25)
AGENCY NOTE-VAR (30/360) ( 29)
3.750 6/26/08 3.770 Aaa AAA  25,000,000.00  98.75000 2 24,991,866.
3.770 25,000,000.00 24,991,866.
AGENCY NOTE-VAR (30/360) 2X (TYPE  29)
AGENCY DISCOUNT NOTES ( 35)
5.240 10/25/06 5.305 P-1 A-1+ 36,217,000.00  99.68000 2 36,090,481.
5.150 11/22/06 5.213 P-1 A-1+ 27,307,000.00  99.28000 2 27,103,866.
5.265 63,524,000.00 63,194,348.

(TYPE  35)

9,925,000.00
13,279,046.00
10,324,372.00
20,006,000.00
10,003,000.00

662,563,535.50

10,007,000.00

10,007,000.00

24,687,500.00

24,687,500.00

36,101,105.60
27,110,389.60

63,211,495.20

-607,643.

32,849.

-304,366.

-304,366.
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INVESTMENTS OUTSTANDING AS OF 9/30/06 (SETTLEMENT BASIS)

CARRY-BASIS

POOL: LGIP (5)

1S BOOK-VALUE AMORTIZED THROUGH 9/30/06

Pos#

1

35864
52202
52595
44723
46950
53159
47135
51646
52477
52733
40170
44991
48455
44604
45267
49846
48463
50861

18

ITEM

ITEMS

Sec-1d

00878833
02666QXP
02666QXT
172967CL
172967CR
20825CAL
22237LPN
22238HAT
22238HAT
24422EPZ
36962GE9
36962GJ5
36962GP4
38141EJE
38141EJP
45920QEU
617446YC
931142CC

IN SUBTOTAL FOR:

IN SUBTOTAL FOR:

Description

MERIDIAN FUNDING C
AMERICAN HONDA FIN
AMERICAN HONDA FIN
CITIGROUP INC Floa
CITIGROUP INC Floa
CONNOCOPHILLIPS FI
COUNTRYWIDE HOME L
COUNTRYWIDE FINL F
COUNTRYWIDE FINL F
JOHN DEERE CAPITAL
GENERAL ELEC CAP C
GENERAL ELECTRIC C
GENERAL ELEC CAP C
GOLDMAN SACHS GROU
GOLDMAN SACHS GROU
IBM CORP Float Qrt
MORGAN STANLEY Flo
WAL-MART STORES FI

55120 0454E3KC ASSET ONE SECURITI

RATE Maturity YIELD MOO S&P POSITION-SIZE #

5.270 10/12/06 5.283 P-1 A-1+

.710
.450

.451
.549
.510
.666 11/16/07
471
471
.557
.480
.447
.431

.633
.364
.623
.261

gooaaoaoaaoaooloooooa

CORPORATE NOTES-VAR

CORPORATE NOTES (30/360) 2X

13,100,000.00

6709708
1/26/07
2/21/07
6/04/07
11/01/07
4/11/07

353

12705706
12705706
4/15/08
3/09/707
6/22/07
3/04/08
1/09/07
7/02/07
6/28/07
1718708
3/28/07

647

COMMERCIAL PAPER

CORPORATE NOTES-VAR (ACT/360)4X

(TYPE  50)
(ACT/ ( 52)

AAA  6,666,667.03
A+ 25,000,000.00
A+ 20,000,000.00
AA-  10,000,000.00
AA-  10,000,000.00
A- 15,000,000.00
A 10,000,000.00
A 20,000,000.00
A 5,000,000.00
A- 20,000,000.00
AAA  20,000,000.00
AAA  10,000,000.00
AAA  15,000,000.00
A+ 10,000,000.00
A+ 10,000,000.00
A+ 20,000,000.00
A+ 10,000,000.00
AA  25,000,000.00

261,666,667.03
(TYPE  52)

20,000,000.00

PRICE

100

100
100
100
100

100.

100

100.

100
100
100
100

100.

100
100

100.

100

100.

100

99

-01000

-00330
-02000
-01000
-07000
13000
.01000
24000
-01000
-01000
-03000
-05000
10000
-07000
-05000
13000
.05000
17000
-00000

.79000

NNNNNMNNNNNNNNMNNNNDNDN

2

CARRY-BASIS

MARKET-VALUE

13,096,666.

6,648,613.
25,000,000.
20,000,000.
10,000,000.
10,000,000.
15,000,000.
10,000,000.
20,000,000.

4,999,966.
20,000,000.
20,000,000.
10,000,000.
15,000, 000.
10,001,074.
10,000,000.
20,000,000.
10,003,761.
24,993,712.

13,101,310.00

6,666,887.03
25,005,000.00
20,002,000.00
10,007,000.00
10,013,000.00
15,001,500.00
10,024,000.00
20,002,000.00

5,000,500.00
20,006,000.00
20,010,000.00
10,010,000.00
15,010,500.00
10,005,000.00
10,013,000.00
20,010,000.00
10,017,000.00
25,000,000.00

261,647,127.

19,967,794.

45

261,803,387.03

19,958,000.00

* $-ABOVE/BELOW

18,273.
5,000.
2,000.
7,000.

13,000.
1,500.

24,000.
2,000.

533.
6,000.

10,000.

10,000.

10,500.
3,925.

13,000.

10,000.

13,238.
6,287.

156,259.

-9,794.45
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INVESTMENTS OUTSTANDING AS OF 9/30/06 (SETTLEMENT BASIS)

CARRY-BASIS

POOL: LGIP (5)

1S BOOK-VALUE AMORTIZED THROUGH 9/30/06

Pos#

16

ITEMS

Sec-1d

0454E3KG
0454E3KG
0454E3KK
0454E3L3
64072MKG
64072MKP
64072MKS
64072ML6
64072MLG
70016LKW
92217XDB
92217XDC
92217XDS
92217XDU
92217XDV

Descr

ASSET ON
ASSET ON
ASSET ON
ASSET ON
NEPTUNE
NEPTUNE
NEPTUNE
NEPTUNE
NEPTUNE
PARK AVE
VARIABLE
VARIABLE
VARIABLE
VARIABLE
VARIABLE

IN SUBTOTAL FOR:

iption

E SECURITI
E SECURITI
E SECURITI
E SECURITI
FUNDING CO
FUNDING CO
FUNDING CO
FUNDING CO
FUNDING CO
REC
FUNDING
FUNDING
FUNDING
FUNDING
FUNDING

52593 02666QXU HONDA Float Monthl

1

52530
38827
43285
46914
41546
41548

ITEM

IN SUBTOTAL FOR:

22238HAQ COUNTRYWIDE FINL F
38141EJB GOLDMAN SACHS GROU
38141EJL GOLDMAN SACHS GROU
59018YUN MERRILL LYNCH & CO
78442FBR SLMA CORP Float Qr
78442FBR SLMA CORP Float Qr

oo or gl

.548
.660
.467
.615
-605
.605

Maturity

10/16/06
10/16/06
10/19/06
11/03/06
10/16/06
10/23/06
10/26/06
11706706
11/16/06
10/30/06
10/02/06
10/03/06
10711706
10/11/06
10/24/06

COMMERCIAL PAPER

PPPVVDODTDOOPPPPY
RPRRPRRPRRPRRRRRRRRRRR

(TYPE

50,000,000.00
36,495,000.00
30,000,000.00
14,000,000.00
50,000,000.00

9,000,000.00
25,000,000.00
16,800,000.00
50,000,000.00
25,000,000.00
11,888,000.00
25,000,000.00
25,000,000.00
20,000,000.00
20,000,000.00

428,183,000.00

53)

CORPORATE MTN-VAR (ACT/36 ( 57)

CORPORATE MTN-VAR (ACT/360) 12X (TYPE

20,000,000.00

57)

CORPORATE MTN-VAR (ACT/36 ( 58)

11703706
10/27/06
3/30/707
10/19/07
1/25/07
1725707

22,330,000.00
10,000,000.00
20,000,000.00
15,000,000.00
20,000,000.00
10,000,000.00

S&P POSITION-SIZE #

PRICE

100

100
100
100
100.
100
100

.01000

-01000
-02000
-08000

18000

.07000
-07000

©

NNNNNNNMNNNNNNMNNNDN

NNNNDNN

CARRY-BASIS

49,890,000.
36,414 ,558.
29,920,950.
13,932,368.
49,888,125.
8,970,987.
24,906,597.
16,711,212.
49,662,666.
24,894 ,069.
11,886,259.
24,992,680.
24,963,402.
19,970,722.
19,932,661.

MARKET-VALUE

49,865,000.00
36,396,463.50
29,907,000.00
13,928,600.00
49,865,000.00

8,966,700.00
24,897,500.00
16,705,920.00
49,645,000.00
24,882,500.00
11,888,000.00
25,000,000.00
25,000,000.00
20,000,000.00
20,000,000.00

426,905,055.

20,000,000.

426,905,683.50

20,002,000.00

20,000,000.

22,329,854.
10,000, 000.
20,000,000.
14,999,740.
20,000,000.
10,000,000.

20,002,000.00

22,332,233.00
10,002,000.00
20,016,000.00
15,027,000.00
20,014,000.00
10,007,000.00

* $-ABOVE/BELOW

2,378.
2,000.
16,000.
27,259.
14,000.
7,000.
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INVESTMENTS OUTSTANDING AS OF 9/30/06 (SETTLEMENT BASIS)

CARRY-BASIS

POOL: LGIP (5)

1S BOOK-VALUE AMORTIZED THROUGH 9/30/06

Pos#

48503 949746JP WELLS FARGO COMPAN 5.430 3/10/08 5.421 Aal
48583 949746JP WELLS FARGO COMPAN 5.430 3/10/08 5.416 Aal

8

55042
55078
55149
55127
54841
54855
54919
55039
55143
55138
54809
54921
54958
55035
55038
55111
55080
55163
54718
54950
55164
54685
55104
55099
55168
54953
54794
54840

ITEMS

Sec-1d

0075N3KG
09151SKC
09151SKK
09151SKS
10487HMM
10487HMN
10487HMP
10487HNN
3686M1KA
3686M1L2
38102KKT
39789MK3
41801BNH
41801BNU
41801BNV
41801BPP
49833MKL
53127ULA
53974UKJ
53974UKW
53974UL1
53974ULG
5705X5KJ
5705X5KS
5705X5KS
65184UM7
67983UKC
8670X3KH

IN SUBTOTAL FOR:

Description

ADVANTAGE ASSET SE
BISHOPS GATE RESID
BISHOPS GATE RESID
BISHOPS GATE RESID
BRAHMS FUNDING COR
BRAHMS FUNDING COR
BRAHMS FUNDING COR
BRAHMS FUNDING COR
GEMINI SECURITIZAT
GEMINI SECURITIZAT
GOLDEN FUNDING COR
GREYHAWK FUNDING L
HARWOOD STREET FDG
HARWOOD STREET FDG
HARWOOD STREET FDG
HARWOOD STREET FDG
KITTY HAWK FUNDING
LIBERTY STREET FDG
LOCKHART FUNDING L
LOCKHART FUNDING L
LOCKHART FUNDING L
LOCKHART FUNDING L
MARKET STREET FUND
MARKET STREET FUND
MARKET STREET FUND
NEWPORT FUNDING CO
OLD LINE FUNDING L
SUNBELT FUNDING CO

-290
-300

290

.280
.290

290

.280
-290
.270
.265

260

.265
.280

300

-300
.280

260

.270
.270
.280
.270

290

.270
.270

280

.270
-260

CORPORATE MTN-VAR (ACT/360) 4X

RATE Maturity YIELD MOO S& POSITION-SIZE #  PRICE
AA 8,000,000.00  100.08000
AA 6,650,000.00  100.08000
5.494 111,980,000.00
(TYPE  58)
ASSET BACKED COMMERCIAL P ( 135)

10/16/06 5.314 P-1 A-1 100,000,000.00  99.73000
10/12/06 5.317 P-1 A-1  50,000,000.00  99.78000
10/19/06 5.308 P-1 A-1  13,000,000.00  99.68000
10/26/06 5.304 P-1 A-1  25,000,000.00  99.57000
10/04/06 5.318 P-1 A-1  40,000,000.00  100.00000
10/04/06 5.317 P-1 A-1  11,820,000.00  100.00000
10/04/06 5.303 P-1 A-1 50,216,000.00  100.00000
10/17/06 5.315 P-1 A-1  45,000,000.00  100.00000
10/10/06 5.281 P-1 A-1+ 20,000,000.00  99.82000
11/02/06 5.294 P-1 A-1+ 25,000,000.00  99.50000
10/27/06 5.309 P-1 A-1+ 50,000,000.00  99.57000
10/03/06 5.287 P-1 A-1+ 25,000,000.00  99.93000
10/06/06 5.302 P-1 A-1+ 38,000,000.00 100.00000
10/24/06 5.331 P-1 A-1+ 40,000,000.00  100.00000
10/20/06 5.327 P-1 A-1+ 25,000,000.00  100.00000
10/06/06 5.291 P-1 A-1+ 25,000,000.00  100.00000
10/20/06 5.283 P-1 A-1 50,000,000.00  99.68000
11/10/06 5.304 P-1 A-1+ 25,000,000.00  99.38000
10/18/06 5.317 P-1 A-1  20,000,000.00  99.71000
10/30/06 5.321 P-1 A-1  29,000,000.00  99.53000
11/01/06 5.297 P-1 A-1  32,000,000.00  99.51000
11/16/06 5.362 P-1 A-1  50,000,000.00  99.29000
10/18/06 5.290 P-1 A-1  20,000,000.00  99.71000
10/26/06 5.296 P-1 A-1  35,000,000.00  99.59000
10/26/06 5.303 P-1 A-1  12,000,000.00  99.59000
12/07/06 5.341 NR A-1+ 20,000,000.00  98.99000
10/12/06 5.298 P-1 A-1+ 59,954,000.00  99.79000
10/17/06 5.318 WR A-1+ 13,790,000.00  99.72000
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CARRY-BASIS

8,000,000.
6,650,474.

MARKET-VALUE

8,006,400.00
6,655,320.00

111,980,070.

99,779,583.
49,919,027.
12,965,615.
24,908,333.
39,982,366.
11,814,789.
50,193,904.
44,894,200.
19,973,650.
24,883,000.
49,810,055.
24,992,687.
37,972,133.
39,864,555.
24,930,069.
24,981,666.
49,861,194.
24,853,611.
19,950,227.
28,876,653.
31,854,782.
49,662,027.
19,950,227.
34,871,909.
11,956,000.
19,803,838.
59,857,640.
13,757,639.

112,059,953.00

99,730,000.00
49,890,000.00
12,958,400.00
24,892,500.00
40,000,000.00
11,820,000.00
50,216,000.00
45,000,000.00
19,964,000.00
24,875,000.00
49,785,000.00
24,982,500.00
38,000,000.00
40,000,000.00
25,000,000.00
25,000,000.00
49,840,000.00
24,845,000.00
19,942,000.00
28,863,700.00
31,843,200.00
49,645,000.00
19,942,000.00
34,856,500.00
11,950,800.00
19,798,000.00
59,828,096.60
13,751,388.00

* $-ABOVE/BELOW

-49,583.
-29,027.
-7,215.
-15,833.
17,633.
5,210.
22,095.
105,800.
-9,650.
-8,000.
-25,055.
-10,187.
27,866.
135,444.
69,930.
18,333.
-21,194.
-8,611.
-8,227.
12,953.
-11,582.
17,027.
-8,227.
-15,409.
-5,200.
-5,838.
-29,544.
-6,251.
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INVENTORY

INVESTMENTS OUTSTANDING AS OF 9/30/06 (SETTLEMENT BASIS)

CARRY-BASIS

POOL: LGIP (5)

1S BOOK-VALUE AMORTIZED THROUGH 9/30/06

Pos#

40

1

136

Sec-1d

8670X3LF
8670X3LF
8670X3LF
86888NKG
89346VK2
89346VKD
90262DK5
90262DKP
90262DLG
92646LK3
92646LKK
92646LL1

ITEMS

ITEM

ITEMS

IN SUBTOTAL FOR:

IN SUBTOTAL FOR:

IN SUBTOTAL FOR:

Description

SUNBELT FUNDING CO
SUNBELT FUNDING CO
SUNBELT FUNDING

SURREY FUNDING COR
TRANSAMERICA ASSET
TRANSAMERICA ASSET
UBS FINANCE DELAWA
UBS FINANCE DELAWA
UBS FINANCE DELAWA
VICTORY RECEIVABLE
VICTORY RECEIVABLE
VICTORY RECEIVABLE

LGIP

ASSET

Maturity

11/15/06
11/15/06
11/15/06
10/16/06
10702706
10/13/06
10705706
10/23/06
11/16/06
10/03/06
10/19/06
11701706

aoaaoaoa oo oo
N
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BACKED COMMERCIAL

PAPER

S&P POSITION-SIZE #

38,479,000.00

9,336,000.00
24,000,000.00
50,000,000.00
33,751,000.00
50,000,000.00
50,000,000.00
50,000,000.00
11,500,000.00
25,000,000.00
50,000,000.00
30,000,000.00

1371846000.00

+

+

+

+

+

)>J>J>)>Z:>)>)>)>
RPRRRPRRERR
+ +

+

(TYPE 135)

AGENCY NOTES-VAR (ACT/360 ( 151)

AGENCY NOTES-VAR (ACT/360) 12X

20,000,000.00

(TYPE 151)

3103304667.03

(FUND  5)

PRICE

100

-01000

©
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CARRY-BASIS

38,225,038.

9,274,382.
23,841,900.
49,890,208.
33,746,059.
49,912,333.
49,970,833.
49,839,583.
11,422,707.
24,992,680.
49,868,249.
29,862,308.

MARKET-VALUE

38,213,494.90

9,271,581.60
23,834,400.00
49,870,000.00
33,730,749.40
49,890,000.00
49,950,000.00
49,815,000.00
11,419,500.00
24,980,000.00
49,845,000.00
29,853,000.00

1367967676.

20,000,570.

1367891810.50

20,002,000.00

3097399830.

3096600190.73

* $-ABOVE/BELOW

-799,639.



