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POOL: LGIP-GOVERNMENT (7)

INVENTORY

INVESTMENTS OUTSTANDING AS OF 3/31/06 (SETTLEMENT BASIS)
1S BOOK-VALUE AMORTIZED THROUGH 3/31/06

Positi

Sec-1d

Description

53047 TPBA0266 BANK OF AMERICA SE
53048 TPGS0044 GOLDMAN SACHS & CO
53046 TPMS0173 MIZUHO SECURITIES

3

52451 912795XB U.S. TREASURY BILL 4.395 5/11/06 4.
52086 912795XL U.S. TREASURY BILL 4.266 7/13/06
52434 912795XL U.S. TREASURY BILL 4.465 7/13/06

3

49986
51264
51621
51622
43889
49211
49212
48046
49880
46555
47989
47103
47993
47305
47991
47992
48047
49456
49635
49290
49216
49672

ITEMS

ITEMS

IN SUBTOTAL FOR:

IN SUBTOTAL FOR:

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

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

U.S.

DO OLLOLOLOLOLOOLnnnn

U
U
U
U
U
U
U
U
U
U
U
U
U
U

us

U.S.
U.S.

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

S TREASURY NOTE

TREASURY NOTES
TREASURY NOTE
TREASURY NOTE

912828DS U S TREASURY NOTE

RATE Maturity YIELD MOO S&P POSITION-SIZE #

4.480 4/03/06
4.340 4/03/06
4.560 4/03/06

WWWWWWWNNNNNNNNNNNOON D

.625
-000
-500
-500
.250
.250
.250
.750
.750
-500
-500
-500
-500
.875
.875
.000
-000
-000
-000
.125
.625
.625

5/15/06
7/15/06
10/15/06
10/15/06
4/30/06
4/30/06
4/30/06
6/30/06
6/30/06
9/30/06
9/30/06
10/31/06
10/31/06
11/30/06
11/30/06
12/31/06
12/31/06
12/31/06
12/31/06
1731707
4/30/07
4/30/07

TRI-PARTY REPO-TSY COLLATERAL

- TREASURY

(TYPE

177,000,000.00
100,000,000.00
609,000,000.00

886,000,000.00

D

U.S. TREASURY BILLS

. TREASURY

WWWWWWWWWWNWNWWWWwNhAMDdW
o]
o
w

.704

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

PRICE

100
100
100

99.

98.

.00000
-00000
-00000

52800
.75000
75000

-98438
.60500
.83200
.83200
-80500
-80500
-80500
-53900
-53900
-86300
.86300
.66800
.66800
.71100
.71100
.62900
-62900
.62900
.62900
-59000
.70313
.70313

$ CARRY-BASIS

2

2

2
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177,000,000.
100,000,000.
609,000,000.

MARKET-VALUE

177,000,000.00
100,000,000.00
609,000,000.00

886,000,000.

42,292,458.
49,389,725.
49,361,256.

886,000,000.00

42,299,400.00
49,375,000.00
49,375,000.00

141,043,440.

25,028,132.
50,376,369.
25,279,226.
25,273,195.
9,999,439.
24,977 ,566.
24,977 ,566.
9,991,448.
24,954 ,730.
9,992,588.
19,941,547.
9,982,920.
19,930,233.
9,991,938.
19,967,044.
19,978,138.
9,981,094.
20,412,082.
24,881,339.
24,890,914.
49,953,038.
24,979,186.

141,049,400.00

24,996,093.75
50,302,500.00
25,208,000.00
25,208,000.00

9,980,500.00
24,951,250.00
24,951,250.00

9,953,900.00
24,884,750.00

9,886,300.00
19,772,600.00

9,866,800.00
19,733,600.00

9,871,100.00
19,742,200.00
19,725,800.00

9,862,900.00
20,218,945.00
24,657,250.00
24,647,500.00
49,351,562.50
24,675,781.25

* $-ABOVE/BELOW

-32,038.
-73,869.
-71,226.
-65,195.
-18,939.
-26,316.
-26,316.
-37,548.
-69,980.
-106,288.
-168,947.
-116,120.
-196,633.
-120,838.
-224,844.
-252,338.
-118,194.
-193,137.
-224,089.
-243,414.
-601,475.
-303,405.



3.587 485,500,000.00 485,739,742.77 482,448,582.50 -3,291,160.27

22 ITEMS IN SUBTOTAL FOR: U.S. TREASURY NOTES & BONDS (TYPE  12)

4.214 1514000000.00 1512783183.03 1509497982.50 -3,285,200.53

28 ITEMS IN SUBTOTAL FOR: LGIP-GOVERNMENT (FUND 7



