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W A T E R M A R K   I N V E N T O R Y 

 
INVESTMENTS OUTSTANDING AS OF 3/31/07  (SETTLEMENT BASIS) 

CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 3/31/07  
 

LGIP-GOVERNMENT (7) 
=================================================== =================================================== ======================================== 
 Pos#   Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARR Y-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - ----- --------- -------------- - ------------- 
  
                                                 TR I-PARTY REPO-TSY COLLAT (   7) 
                                                 -- ------------------------------ 
 57441 TPCG0420 CITIGROUP GLOBAL M  5.200  4/02/07  5.200 Aaa  AAA   1233000000.00   100.00000 2  1233 000000.00  1233000000.00                 
                                                   ======           --------------               ----- --------- --------------   ------------- 
                                                    5.200            1233000000.00                1233 000000.00  1233000000.00                 
  
    1 ITEM IN SUBTOTAL FOR:   TRI-PARTY REPO-TSY CO LLATERAL    (TYPE    7) 
  
  
                                                 U. S. TREASURY BILLS       (  11) 
                                                 -- ------------------------------ 
 57431 912795TX U.S. TREASURY BILL  5.100  4/16/07  5.112 Aaa  AAA   50,000,000.00    99.78750 2  49,8 93,750.00  49,893,750.00                 
 57432 912795TX U.S. TREASURY BILL  5.100  4/16/07  5.112 Aaa  AAA   50,000,000.00    99.78750 2  49,8 93,750.00  49,893,750.00                 
 57433 912795TX U.S. TREASURY BILL  5.100  4/16/07  5.112 Aaa  AAA   50,000,000.00    99.78750 2  49,8 93,750.00  49,893,750.00                 
 57434 912795TX U.S. TREASURY BILL  5.100  4/16/07  5.112 Aaa  AAA   50,000,000.00    99.78750 2  49,8 93,750.00  49,893,750.00                 
 57435 912795TX U.S. TREASURY BILL  5.100  4/16/07  5.112 Aaa  AAA   50,000,000.00    99.78750 2  49,8 93,750.00  49,893,750.00                 
 57436 912795TX U.S. TREASURY BILL  5.100  4/16/07  5.112 Aaa  AAA   50,000,000.00    99.78750 2  49,8 93,750.00  49,893,750.00                 
 56668 912795ZE U.S. TREASURY BILL  5.015  5/03/07  5.081 Aaa  AAA   25,000,000.00    99.55422 2  24,8 88,555.55  24,888,555.50                 
                                                   ======           --------------               ----- --------- --------------   ------------- 
                                                    5.110           325,000,000.00               324,2 51,055.55 324,251,055.50                 
  
    7 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY BILLS              (TYPE   11) 
  
  
                                                 U. S. TREASURY NOTES & BON (  12) 
                                                 -- ------------------------------ 
 49216 912828DS U S TREASURY NOTE   3.625  4/30/07  3.716 Aaa  AAA   50,000,000.00    99.88300 2  49,9 96,543.43  49,941,500.00      -55,043.43 
 49672 912828DS U S TREASURY NOTE   3.625  4/30/07  3.704 Aaa  AAA   25,000,000.00    99.88300 2  24,9 98,468.06  24,970,750.00      -27,718.06 
 57179 912828ER U S TREASURY NOTE   4.375 12/31/07  5.013 Aaa  AAA   20,000,000.00    99.53900 2  19,9 06,302.61  19,907,800.00        1,497.39 
 57440 912828ER U S TREASURY NOTE   4.375 12/31/07  4.991 Aaa  AAA   50,000,000.00    99.53900 2  49,7 73,140.26  49,769,500.00       -3,640.26 
 56651 912828FJ U S TREASURY NOTE   5.125  6/30/08  5.052 Aaa  AAA   15,000,000.00   100.35938 2  15,0 12,403.29  15,053,906.25       41,502.96 
 56657 912828FM U S TREASURY NOTE   5.000  7/31/08  5.046 Aaa  AAA   15,000,000.00   100.26563 2  14,9 91,147.86  15,039,843.75       48,695.89 
 57438 912828FR U S TREASURY NOTE   4.875  8/31/08  4.786 Aaa  AAA   50,000,000.00   100.12100 2  50,0 58,367.89  50,060,500.00        2,132.11 
                                                   ======           --------------               ----- --------- --------------   ------------- 
                                                    4.528           225,000,000.00               224,7 36,373.40 224,743,800.00        7,426.60 
  



    7 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY NOTES &  BONDS      (TYPE   12) 
  
                                                   ======           --------------               ----- --------- --------------   ------------- 
                                                    5.099            1783000000.00                1781 987428.95  1781994855.50        7,426.60 
  
   15 ITEMS IN SUBTOTAL FOR:  LGIP-GOVERNMENT                  (FUND    7) 
  


