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INVESTMENTS OUTSTANDING AS OF 6/30/09 (SETTLEMENT BASIS)
*** CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 6/30/09 ***
*xx LGIP (5) **

Pos# Sec-1d

65702 TPBAO630 BANK OF AMERICA SE
65631 TPMS372 MIZUHO SECURITIES

2 ITEMS

65618 912795N2 TREASURY BILL 07/1

1 ITEM IN SUBTOTAL FOR:

64390 3128X3SL FREDDIE MAC
64153 3133XGEQ FED HOME LN
64131 3133XPK5 FED HOME LN
64166 3133XPK5 FED HOME LN

4 1TEMS

61480 3133XCUR FHLB
61482 3133XCUR FHLB
61481 3133XPNX FHLB
64369 3134A4US FREDDIE MAC

Description

IN SUBTOTAL FOR:

IN SUBTOTAL FOR:

RATE Maturity YIELD MOO S&P POSITION-SIZE # PRICE $ CARRY-BASIS
TRI-PARTY REPO-TSY COLLAT ( 7)
.030 7/01/09 .030 Aaa AAA 170,000,000.00 100.00000 2 170,000,000.
1070 7/07/09  .070 Aaa AAA 190.000.000.00  100.00000 2 190.000.000.
o051 360,000,000.00 360,000, 000.
TRI-PARTY REPO-TSY COLLATERAL  (TYPE  7)
U.S. TREASURY BILLS ¢ 1D
.080 7/16/09  .080 Aaa AAA  50,000,000.00  99.99411 2 49,998,333.
~.080 50,000, 000.00 49,998,333.
U.S. TREASURY BILLS (TYPE  11)
AGENCY MTN (30/360) 2X  ( 21)
4.375 7/30/09 .431 Aaa AAA  15,000,000.00 100.31534 2 15,047,300.
BANK  5.250 8/05/09 .730 Aaa AAA  20.000.000.00 100.43191 2 20.086.382.
BANK  2.560 8704709 .861 Aaa AAA  25.000.000.00 100.16073 2 25.039.392.
BANK  2.560 8704709 .810 Aaa AAA  50.000.000.00 100.16073 2 50.081.153.
755 110,000, 000.00 110,254,228.
AGENCY MTN (30/360) 2X (TYPE  21)
AGENCY NOTES (30/360) 2X ( 23)
4.500 9/10/10 2.563 Aaa AAA  8,400,000.00 104.50000 2  8,586,810.
4500 9/10/10 2.503 Aaa AAA  3.000.000.00 104.50000 2  3.068.838.
2.625 3/12/10 2.459 Aaa AAA  9.340.000.00 101.53125 2  9.350.482.
47250 7/15/09 ~.402 Aaa AAA  15.000.000.00 100.14853 2 15.022.279.
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WATERMARK INVENTORY
INVESTMENTS OUTSTANDING AS OF 6/30/09 (SETTLEMENT BASIS)
*** CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 6/30/09 ***
*xx LGIP (5) **
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* $-ABOVE/BELOW

Pos# Sec-1d

64376 31359MEY FNMA
63092 3136F6JX FANNIE MAE

Description

RATE Maturity YIELD MOO S&P POSITION-SIZE # PRICE $ CARRY-BASIS

6.625 9/15/09 .556 Aaa AAA
4.000 11/716/09 2.980 Aaa AAA

9,936,000.00
5,000,000.00

50,676,000.00

101.26111 2 10,061,303.
101.34375 2 5,018,700.

51,108,414.
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6 ITEMS IN SUBTOTAL FOR:

AGENCY NOTES (30/360) 2X

(TYPE  23)

AGENCY NOTES (30/360) @ M ( 28)

65128 3133XTL5 FED HOME LN BANK 100.09375 2 25,004,206.03 25,023,437.50 19,231.47
_408 25,000, 000.00 25,004,206.03 25,023,437.50 19,231.47
1 ITEM IN SUBTOTAL FOR:  AGENCY NOTES (30/360) @ MATURITY (TYPE  28)
AGENCY NOTE-VAR (ACT/360) ( 30)
60146 3133XNDG FHLB FLOATING ORTL  .605 11/20/09 .598 Aaa AAA  15,000,000.00 100.08590 2 15,000,000.00 15,012,885.00 12,885.00
60610 3133XNWA FHLB FLOATING ORTL  .991 7/07/09 .980 Aaa AAA  25.000.000.00 100.00000 2 25.000.000.00 25.000.000.00
61299 3133XPJH FHLB FLOATING ORTL  .876 8/05/09 .887 Aaa AAA  15.000.000.00  99.99712 2 14.999.568.60 14.999.568.60
64588 3133XSML FHLB FLOAT 1079 11/18/09  .453 Aaa AAA  10.000.000.00 100.19760 2 10.019.771.23 10.019.760.00 -11.23
65180 3133XTLZ FHLB 1629 4729710 .627 Aaa AAA  50.000.000.00  99.85050 2 50.000.000.00 49.925.250.00 -74,750.00
719 115,000,000 .00 115,019,339.83 114,957,463.60 -61,876.23
5 ITEMS IN SUBTOTAL FOR: AGENCY NOTE-VAR (ACT/360) 4X (TYPE  30)
AGENCY DISCOUNT NOTES ( 35)
65133 31315LHU FAMC DISCOUNT .150 7/06/09 .150 P-1 A-1+ 16,000,000.00  99.99792 2 15,999,666.67 15,999,666.72
65527 313385HU FHLBE DISCOUNT 1140 7/06/09  .140 P-1 A-1+ 18.345.000.00  99.09806 2 18.344.643.29 18.344.643.37
65528 313385HY FHLB DISCOUNT 150 7/10709  .150 P-1 A-1+ 50.000.000.00  99.99625 2 49.998.125.00 49.998.125.00
65684 313385JD FHLB DISCOUNT 1020 7/15/09  .020 P-1 A-1+ 50.000.000.00  99.99922 2 49.999.611.11 49.999.611.00
65544 313385LP FHLB DISCOUNT 1210 9711709  .210 P-1 A-1+ 25.000.000.00  99.95800 2 24.989.500.00 24.989.500.00
64911 313385MX FHLB DISCOUNT 1450 10/13/09  .451 P-1 A-1+ 45.000.000.00  99.95000 2 44.941.500.00 44.977.500.00 36,000.00
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INVESTMENTS OUTSTANDING AS OF 6/30/09 (SETTLEMENT BASIS)
*x% CARRY-BASIS 1S BOOK-VALUE AMORTIZED THROUGH 6/30/09 ***
**x | GIP (5) **
Pos#  Sec-Id Description RATE Maturity YIELD MOO S&P POSITION-SIZE # PRICE $ CARRY-BASIS  MARKET-VALUE * $-ABOVE/BELOW
65115 313385NE FHLB DISCOUNT .350 10720709  .351 P-1 A-1+ 49,925,000.00  99.95000 2 49,871,122.61 49,900,037.50 28,914.89
65093 313385PZ FHLB DISCOUNT 1450 12702709  .451 P-1 A-1+ 35.000.000.00  99.88000 2 34.932.625.00 34.958.000.00 25.375.00
65538 313397JB FRE DISCOUNT 1140 7713709 140 P-1 A-1+ 50.000.000.00  99.99533 2 49.997.666.67 49.997.666.50
64912 313397QE FRE DISCOUNT 520 12/07/09  .522 P-1 A-1+ 25.000.000.00  99.88000 2 24.942.583.33 24.970.000.00 27.,416.67
65566 313589HU ENM DISCOUNT 1140 7/06/09  .140 P-1 A-1+ 50.000.000.00  99.99806 2 49.999.027.78 49.999.028.00
65537 313589HV FNM DISCOUNT 1140 7/07/09  .140 P-1 A-1+ 50.000.000.00  99.99767 2 49.998.833.33 49.998.833.50
65584 313589JB FNM DISCOUNT 1160 7/13/09  .160 P-1 A-1+ 50.000.000.00  99.99467 2 49.997.333.33 49.997.333.50
65619 313589KF ENM DISCOUNT 150 8/10/709  .150 P-1 A-1+ 50.000.000.00  99.98333 2 49.991.666.66 49.991.666.50
64910 313589KQ FNM DISCOUNT 1250 8/19/09 .250 P-1 A-1+ 50.000.000.00  99.96597 2 49.982.986.11 49.982.986.00
65198 653525LS FHLB DISCOUNT 1220 9/14709 .220 P-1 A-1+ 8.431.000.00  99.95417 2 8.427.135.79 8.427.135.82
219 622,701,000.00 622,414,026.68 622,531,733.41 117,706.56
16 ITEMS IN SUBTOTAL FOR: AGENCY DISCOUNT NOTES (TYPE  35)
CORPORATE NOTES-VAR (ACT/ ( 52)
50563 00206RAC AT&T FLOATING ORTL 1.116 2/05/10 1.296 A2 A 18,500,000.00 100.07030 2 18,472,742.72 18,513,005.50 40,262.78
50888 00206RAC AT&T FLOATING ORTL 1.116 2/05/10 1.308 A2 A 3.970.000.00 100.07030 2 3.963.788.29  3.972.790.91 9.002.62
62270 191219BQ CCE FLOAT 08/03/09 1.116 8/03/09 1.119 A3 A 10.000.000.00  99.99721 2  9.999.720.60 9.999.720.60



57071 24422EQE JOHN DEERE CAP Flo .708 9/01/09 .692 A2 A 25,000,000.00 100
59812 24422EQL JOHN DEERE CAP Flo 1.412 10/16/09 1.404 A2 A 10,000,000.00 100
60024 25468PCD WALT DISNEY CO FLO .750 9/10/09 .786 A2 A 8,100,000.00 99
60116 25468PCD WALT DISNEY CO FLO .750 9/10/09 .785 A2 A 2,000,000.00 99
60147 25468PCD WALT DISNEY CO FLO .750 9/10/09 791 A2 A 5,500,000.00 99
58832 25468PCF WALT DISNEY CO. 1.192 7/16/10 1.318 A2 A 15,000,000.00 100
57189 36962G2H GENERAL ELECTRIC C .669 3/12/10 .664 Aa2 AA+ 21,370,000.00 99
57545 36962G2M GENERAL ELECTRIC C 1.259 4/10/12 1.258 Aa2 AA+ 10,000,000.00 93
59887 36962GY8 GENERAL ELECTRIC C 1.122 10/26/09 1.226 Aa2 AA+ 21,500,000.00 99
59040 38141EKV GOLDMAN SACHS GROU .692 12/23/09 1.054 A1 A 800,000.00 99
59737 38141EKV GOLDMAN SACHS GROU .692 12/23/09 891 A1 A 4,000,000.00 99
58618 38141ELE GOLDMAN SACHS GROU .701 6/28/10 .698 Al AA- 10,000,000.00 99
60200 428236AK HEWLETT PACKARD FL 778 3/01/12 1.024 A2 A 13,000,000.00 98
57955 46623ECW JPM FLOAT QRTLY 1.026 5/07/10 1.022 Aa3 A+ 40,000,000.00 99
58812 59018YE7 MERRILL LYNCH FLOA .867 6/05/12 972 A2 A 14,750,000.00 89
60148 949746JD WELLS FARGO & CO F .729 9/15/09 .801 A1 AA- 7,500,000.00 99
60977 949746NZ WELLS FARGO & CO F 1.484 1/29/10 1.478 A1 AA- 10,000,000.00 99
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INVESTMENTS OUTSTANDING AS OF 6/30/09 (SETTLEMENT BASIS)
*** CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 6/30/09 ***

*ek LGIP (5) **
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Pos#  Sec-1Id Description RATE Maturity YIELD MOO S&P POSITION-SIZE #

1.017 260,990,000.00

21 ITEMS IN SUBTOTAL FOR: CORPORATE NOTES-VAR (ACT/360)4X (TYPE 52)

COMMERCIAL PAPER ( 53)
65498 47816FWU JOHNSON&JIOHNSON 250 9/28/09  .250 P-1 A-1+ 20,000,000.00
T 250 20,000,000.00
1 ITEM IN SUBTOTAL FOR:  COMMERCIAL PAPER (TYPE  53)

CORPORATE MTN-VAR (ACT/36 ( 57)

59885 02580EBS AMERICAN EXPRESS F .371 4/26/10 717 A2 BBB+ 2,500,000.00
59904 02580ECJ AMERICAN EXPRESS B .641 10/26/09 .641 A2 A 10,000,000.00

.656 12,500,000.00
2 ITEMS IN SUBTOTAL FOR: CORPORATE MTN-VAR (ACT/360) 12X (TYPE 57)

CORPORATE MTN-VAR (ACT/36 ( 58)

59202 060505DG BANK OF AMERICA FL 1.090 8/13/10 1.086 A2 A 10,000,000.00
60338 06406HBF BANK OF NEW YORK C .979 12/07/09 .972 Aa2 A+ 13,000,000.00
62169 14912L3V CATERPILLAR FINL S 1.486 5/07/10 1.480 A2 A 5,000,000.00
58998 438516AU HONEYWELL INTERNAT 1.142 7/27/09 1.136 A2 A 7,500,000.00

59095 87612EAQ TARGET CORP FLOTIN 1.111 8/07/09 1.099 A2 A+ 15,550,000.00

1.107 51,050,000.00
5 ITEMS IN SUBTOTAL FOR: CORPORATE MTN-VAR (ACT/360) 4X (TYPE 58)

PRICE
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INVESTMENTS OUTSTANDING AS OF 6/30/09 (SETTLEMENT BASIS)
*** CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 6/30/09 ***
*xx LGIP (5) **

Pos#  Sec-1d Description RATE Maturity YIELD MOO S&P POSITION-SIZE # PRICE $ CARRY-BASIS  MARKET-VALUE * $-ABOVE/BELOW
FDIC COMMERCIAL PAPER ( 134)

65160 06051HUT BANK OF AMER TLG 7/27/09  .240 Aaa AAA  50,000,000.00  99.98267 2 49,991,333.33 49,991,333.50 17
65174 06051HUV BANK OF AMER TLG 7/29/09  .240 Aaa AAA  50.000.000.00  99.98133 2 49.990.666.67 49.990.666.50 -7
65047 17314GUA CITIGROUP TLGP 7710709  .250 Aaa AAA  25.000.000.00  99.99375 2 24.998.437.50 24.998.437.50
65175 36161CWH GE CAPITAL TLGP 9/17/09  .300 Aaa AAA  50.000.000.00  99.93500 2 49.967.500.00 49.967.500.00
65408 36161CXL GE CAPITAL TLGP 10720709  .280 Aaa AAA  50.000.000.00  99.85200 2 49.956.833.33 49.926.000.00 -30,833.33

" 264 225.,000,000.00 224,904,770.83 224,873,937.50 -30,833.33

5 ITEMS IN SUBTOTAL FOR: FDIC COMMERCIAL PAPER (TYPE 134)
AGENCY NOTES-VAR (ACT/360 ( 151)

64845 3128X7CQ FHLMC FLOAT 293 9/18/09  .359 Aaa AAA  10,000,000.00  99.98580 2  9,998,579.77 9,998,579.80 .03
62959 3128X7D3 FHLMC FLOAT 12/16/  .213 12/16/09 .337 Aaa AAA  10.000.000.00  99.97580 2 9.993.354.21 9.997.580.00 4,225.79
62960 3128X7ZS FHLMC FLOAT 12/07/  .219 12/07/09 .363 Aaa AAA  10.000.000.00  99.99630 2 9.993.789.57 9.999.630.00 5.840.43
60322 31331S4X FFCB FLOATING MONT  .230 9/01/10 .211 Aaa AAA  7.800.000.00  99.88380 2  7.801.726.73  7.790.936.40 -10.790.33
50255 31331SG6 FFCB FLOATING MONT  .235 6/22/10 .218 Aaa AAA  22.000.000.00  99.92340 2 22.003.927.33 21.983.148.00 -20.779.33
50258 31331XON FFCB FLOATING MONT  .205 2/22/12  .214 Aaa AAA  20.000.000.00  99.45140 2 19.995.190.53 19.890.280.00 -104.910.53
50580 31331XON FFCB FLOATING MONT  .205 2/22/12  .205 Aaa AAA  15.000.000.00  99.45140 2 15.000.170.36 14.917.710.00 -82.460.36
61301 31331YNY FFCB FLOATING MONT  .123 7/16/09 .157 Aaa AAA  10.000.000.00  99.99721 2 9.999.720.79 9.999.720.80 ‘01
61300 3133XPVS FHLB FLOATING MONT  .245 8/21/09 .250 Aaa AAA  15.000.000.00  99.99906 2 14.999.858.60 14.999.858.55 -.05
64644 3133XQ5H FHLB 259 9714709 .378 Aaa AAA  8.600.000.00  99.97580 2  8.597.918.90  8.597.918.89 -lo1

T 257 128,400,000.00 128,384,236.79 128,175,362.44 -208,874.35

10 ITEMS IN SUBTOTAL FOR: AGENCY NOTES-VAR (ACT/360) 12X  (TYPE 151)
414 203131700000 2031388425.47 2028823464.93  -2,564,960.62

79 ITEMS IN SUBTOTAL FOR: LGIP (FUND 5)



