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

*** LGIP-GOVERNMENT (7) *** 
 
============================================================================================================================================== 
 Pos#   Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
  
                                                 TRI-PARTY REPO-TSY COLLAT (   7) 
                                                 -------------------------------- 
 65547 TPDB0496 DEUTSCHE BANK        .170  7/06/09   .170 Aaa  AAA  400,000,000.00   100.00000 2 400,000,000.00 400,000,000.00                 
 65615 TPDB0503 DEUTSCHE BANK        .150  7/08/09   .150 Aaa  AAA  500,000,000.00   100.00000 2 500,000,000.00 500,000,000.00                 
 65632 TPDB0505 DEUTSCHE BANK        .080  7/07/09   .080 Aaa  AAA  210,000,000.00   100.00000 2 210,000,000.00 210,000,000.00                 
 65554 TPMS368  MIZUHO SECURITIES    .150  7/07/09   .150 Aaa  AAA  500,000,000.00   100.00000 2 500,000,000.00 500,000,000.00                 
 65582 TPMS369  MIZUHO SECURITIES    .200  7/06/09   .200 Aaa  AAA  500,000,000.00   100.00000 2 500,000,000.00 500,000,000.00                 
 65697 TPMS374  MIZUHO SECURITIES          7/01/09   .210 Aaa  AAA  250,000,000.00   100.00000 2 250,000,000.00 250,000,000.00                 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                     .164            2360000000.00                2360000000.00  2360000000.00                 
  
    6 ITEMS IN SUBTOTAL FOR:  TRI-PARTY REPO-TSY COLLATERAL    (TYPE    7) 
  
  
                                                 U.S. TREASURY BILLS       (  11) 
                                                 -------------------------------- 
 65063 912795M9 TREASURY BILL 07/0   .115  7/09/09   .115 Aaa  AAA   50,000,000.00    99.99744 2  49,998,722.24  49,998,722.00                 
 64600 912795N2 TREASURY BILL 07/1   .375  7/16/09   .376 Aaa  AAA   25,000,000.00    99.99411 2  24,996,093.75  24,998,527.50        2,433.75 
 65037 912795N2 TREASURY BILL 07/1   .150  7/16/09   .150 Aaa  AAA   50,000,000.00    99.99411 2  49,996,875.00  49,997,055.00          180.00 
 65681 912795N2 TREASURY BILL 07/1   .076  7/16/09   .076 Aaa  AAA   50,000,000.00    99.99411 2  49,998,416.67  49,997,055.00       -1,361.67 
 65682 912795N2 TREASURY BILL 07/1   .081  7/16/09   .081 Aaa  AAA   50,000,000.00    99.99411 2  49,998,312.55  49,997,055.00       -1,257.55 
 64964 912795N5 TREASURY BILL 08/0   .226  8/06/09   .226 Aaa  AAA   25,000,000.00    99.97740 2  24,994,350.00  24,994,350.00                 
 65478 912795N9 TREASURY BILL 9/03   .171  9/03/09   .171 Aaa  AAA   25,000,000.00    99.96960 2  24,992,400.00  24,992,400.00                 
 64605 912795Q8 TREASURY BILL 07/0   .380  7/02/09   .381 Aaa  AAA   20,000,000.00    99.99960 2  19,999,788.89  19,999,919.40          130.51 
 65010 912795Q8 TREASURY BILL 07/0   .145  7/02/09   .145 Aaa  AAA   20,000,000.00    99.99960 2  19,999,919.44  19,999,919.40                 
 65036 912795Q8 TREASURY BILL 07/0   .145  7/02/09   .145 Aaa  AAA    5,000,000.00    99.99960 2   4,999,979.86   4,999,979.85                 
 64733 912795S2 TREASURY BILL 08/2   .390  8/27/09   .391 Aaa  AAA   10,000,000.00    99.93825 2   9,993,825.00   9,993,825.00                 
 65134 912795S6 TREASURY BILL 12/1   .345 12/17/09   .346 Aaa  AAA   40,000,000.00    99.84510 2  39,935,216.67  39,938,040.00        2,823.33 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                     .188           370,000,000.00               369,903,900.07 369,906,848.15        2,948.37 
  
   12 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY BILLS              (TYPE   11) 
  
  
                                                 U.S. TREASURY NOTES & BON (  12) 
                                                 -------------------------------- 
 63989 912828GY US TREASURY N/B     4.625  7/31/09   .840 Aaa  AAA   50,000,000.00   100.32146 2  50,155,308.73  50,160,730.00        5,421.27 
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INVESTMENTS OUTSTANDING AS OF 6/30/09  (SETTLEMENT BASIS) 
*** CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 6/30/09 *** 

*** LGIP-GOVERNMENT (7) *** 
============================================================================================================================================== 
 Pos#   Sec-Id     Description      RATE  Maturity  YIELD MOO  S&P  POSITION-SIZE  #   PRICE   $  CARRY-BASIS    MARKET-VALUE  * $-ABOVE/BELOW 
------ -------- ------------------ ------ -------- ------ ---- ---- -------------- - --------- - -------------- -------------- - ------------- 
 64087 912828GY US TREASURY N/B     4.625  7/31/09   .584 Aaa  AAA   50,000,000.00   100.32146 2  50,166,155.01  50,160,730.00       -5,425.01 
 62354 912828HD US TREASURY N/B     4.000  9/30/09  2.367 Aaa  AAA   25,000,000.00   100.93359 2  25,099,429.27  25,233,398.50      133,969.23 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    1.043           125,000,000.00               125,420,893.01 125,554,858.50      133,965.49 
  



    3 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY NOTES & BONDS      (TYPE   12) 
  
  
                                                 FDIC COMMERCIAL PAPER     ( 134) 
                                                 -------------------------------- 
 65046 17314GUA CITIGROUP TLGP             7/10/09   .250 Aaa  AAA   10,000,000.00    99.99375 2   9,999,375.00   9,999,375.00                 
 65312 17314GUD CITIGROUP TLGP             7/13/09   .200 Aaa  AAA   50,000,000.00    99.99333 2  49,996,666.67  49,996,666.50            -.17 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                     .208            60,000,000.00                59,996,041.67  59,996,041.50            -.17 
  
    2 ITEMS IN SUBTOTAL FOR:  FDIC COMMERCIAL PAPER            (TYPE  134) 
  
  
                                                 AGENCY (30/360) FAITH/CRD ( 140) 
                                                 -------------------------------- 
 62410 911759JJ HUD-HSNG URB DEV    2.620  8/01/09  2.730 Aaa  AAA    5,498,000.00    99.99074 2   5,497,490.74   5,497,490.72            -.02 
                                                   ======           --------------               -------------- --------------   ------------- 
                                                    2.730             5,498,000.00                 5,497,490.74   5,497,490.72            -.02 
  
    1 ITEM IN SUBTOTAL FOR:   AGENCY (30/360) FAITH/CRDT       (TYPE  140) 
  
                                                   ======           --------------               -------------- --------------   ------------- 
                                                     .211            2920498000.00                2920818325.49  2920955238.87      136,913.67 
  
   24 ITEMS IN SUBTOTAL FOR:  LGIP-GOVERNMENT                  (FUND    7) 
  

 


