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**x%x | GIP (7) Kkk

IS BOOK-VALUE AMORTIZED THROUGH 11/30/07 ***

Pos#

60307 TPCG0520 CITIGROUP GLOBAL M
59796 TPDB0227 DEUTSCHE BANK
60248 TPDB0248 DEUTSCHE BANK
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58183
60314
58179
56651
58192
56657
58223
57438
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ITEMS

ITEMS

Sec-1d

9128274F
912828CC
912828FE
912828FJ
912828FJ
912828FM
912828FM
912828FR
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59594 911759CC HUD
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ITEM

ITEMS

IN SUBTOTAL FOR:

TREASURY

TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY

IN SUBTOTAL FOR:

IN SUBTOTAL FOR:

IN SUBTOTAL FOR:

Description

RATE Maturity YIELD MOO S&P POSITION-SIZE #

3.250 12/03/07
4.620 12/14/07
3.550 5/01/08

3.250
4.620
3.550

Aaa
Aaa
Aaa

TRI-PARTY REPO-TSY COLLATERAL

NOTE

. TREASURY NOTE

NOTE
NOTE
NOTE
NOTE
NOTE
NOTE

U.S. TREASURY NOTES &

.625
.625
.875
.125
.125
-000
-000
.875

.S. TREASURY

AAA  1776000000.00
AAA  70,000,000.00
AAA  45,000,000.00

189100000000
(OYPE  7)

NOTES & BON ( 12)

5/15/08
3/15/09
5/15/09
6/30/08
6/30/08
7/31/08
7/31/08
8/31/08

AGENCY MTN (30/360) 2X

N
[e)]
[{e]
(o]

BONDS

AAA  10,000,000.00
AAA  25,000,000.00
AAA  40,000,000.00
AAA  15,000,000.00
AAA  20,000,000.00
AAA  15,000,000.00
AAA  30,000,000.00
AAA  50,000,000.00

205,000,000.00
(TYPE  12)

C 2D

LGIP-GOVERNMENT

2099560000 .00
(FUND  7)

PRICE

100.
100.
100.

101

102
101
101
101
101
101

100.

00000
00000
00000

-02300
-39063
-53900
-00000
-00000
-04688
-04688
-07000

34375

NNN

NNNNNNDNN

2

CARRY-BASIS

1776000000.
70,000,000.
45,000,000.

MARKET-VALUE

1776000000.
70,000,000.
45,000,000.

1891000000.

10,026,882.
24,842,132.
40,017,237.
15,005,766.
20,016,028.
14,995,583.
29,994,677.
50,030,874.

1891000000.

10,102,300.
24,847,656.
41,015,600.
15,150,000.
20,200,000.
15,157,031.
30,314,062.
50,535,000.

204,929,181.

3,570,197.

207,321,650.

3,572,237.

2099499378.

2101893887.

75,418.

5,523.
998,362.
144 ,233.
183,971.
161,448.
319,385.
504,125.

2,392,468.

2,394,508.

* $-ABOVE/BELOW



