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INVESTMENTS OUTSTANDING AS OF 1/31/07 (SETTLEMENT BASIS)

CARRY-BASIS

POOL: LGIP-GOVERNMENT (7)

1S BOOK-VALUE AMORTIZED THROUGH 1/31/07

Pos#  Sec-Id Description

56686 TPCG0O391 CITIGROUP GLOBAL M
56684 TPDB0142 DEUTSCHE BANK

5.208
2 ITEMS IN SUBTOTAL FOR: TRI-PARTY REPO-TSY COLLATERAL
U.S. TREASURY
56668 912795ZE U.S. TREASURY BILL 5.015 5/03/07 5.081 Aaa
'5.081
1 ITEM IN SUBTOTAL FOR: U.S. TREASURY BILLS
U.S. TREASURY
49216 912828DS U S TREASURY NOTE  3.625 4/30/07 3.716 Aaa
49672 912828DS U S TREASURY NOTE  3.625 4/30/07 3.704 Aaa
56651 912828FJ U S TREASURY NOTE 5.125 6/30/08 5.052 Aaa
56657 912828FM U S TREASURY NOTE 5.000 7/31/08 5.046 Aaa
4094
4 ITEMS IN SUBTOTAL FOR: U.S. TREASURY NOTES & BONDS
'5.140
7 ITEMS IN SUBTOTAL FOR: LGIP-GOVERNMENT

RATE Maturity YIELD MOO S&P POSITION-SIZE #

5.200 2/01/07 5.200 Aaa AAA 300,000,000.00
5.210 2/01/07 5.210 Aaa AAA

(TYPE

BILLS

1343000000.00

1643000000.00

D

(TYPE

NOTES

25,000,000.00

(TYPE

(FUND

11)
& BON ( 12)
50,000, 000.00

25,000,000.00
15,000,000.00
15,000,000.00

105,000,000.00

12)

1773000000.00

7

PRICE

100
100

98.

99.
.64063
100.
-01200

100

.00000
.00000

74100

64063

15625

NNNN

CARRY-BASIS

300,000,000.
1343000000.

MARKET-VALUE

300,000,000.00
1343000000.00

1643000000.

24,683,079.

1643000000.00

24,685,250.00

24,683,079.

49,989,511.
24,995,351.
15,014,008.
14,990,075.

24,685,250.00

49,820,312.50
24,910,156.25
15,023,437.50
15,001,800.00

1772672025.

1772440956.25

* $-ABOVE/BELOW

-169,198.
-85,195.
9,429.
11,724.

-231,069.



