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                                                 U.S. TREASURY ZEROES & ST (  10)
                                                 --------------------------------
 24231 912803BS BECCS                      8/15/01  6.591 AAA  AAA   25,000,000.00    94.80000 2  23,656,659.21  23,700,000.00       43,340.79
 23930 912820AY U.S. TREASURY PRIN        11/15/00  6.165 AAA  AAA   25,000,000.00    99.28000 2  24,814,163.53  24,820,000.00        5,836.47
                                                   ======           --------------               -------------- --------------   -------------
                                                    6.373            50,000,000.00                48,470,822.74  48,520,000.00       49,177.26

    2 ITEMS IN SUBTOTAL FOR:  U.S. TREASURY ZEROES & STRIPS    (TYPE   10)

                                                 RESOLUTION FUNDING ZEROES (  16)
                                                 --------------------------------
 22136 76116EAX RESOLUTION FUNDING        10/15/00  6.285 AAA  AAA    3,095,000.00    99.78000 2   3,087,859.68   3,088,191.00          331.32
                                                   ======           --------------               -------------- --------------   -------------
                                                    6.285             3,095,000.00                 3,087,859.68   3,088,191.00          331.32

    1 ITEM IN SUBTOTAL FOR:   RESOLUTION FUNDING ZEROES & STRI (TYPE   16)

                                                 GVT TRUST CERTIF ZEROES & (  17)
                                                 --------------------------------
 22150 383665BA GOV'T TRUST CERTIF        11/15/00  6.368 AAA  AAA    3,325,000.00    99.21875 2   3,300,147.65   3,299,023.44   -    1,124.21
                                                   ======           --------------               -------------- --------------   -------------
                                                    6.368             3,325,000.00                 3,300,147.65   3,299,023.44   -    1,124.21

    1 ITEM IN SUBTOTAL FOR:   GVT TRUST CERTIF ZEROES & STRIPS (TYPE   17)

                                                 AGENCY NOTES (30/360) 2X  (  23)
                                                 --------------------------------
 22596 742651BK PRIVATE EXPORT FUN  8.350  1/31/01  6.391 AAA  AAA    4,100,000.00   100.53000 2   4,125,331.23   4,121,730.00   -    3,601.23
 23955 742651BL PRIVATE EXPORT FUN  8.400  7/31/01  6.809 AAA  AAA    4,830,000.00   101.47000 2   4,890,115.67   4,901,001.00       10,885.33
                                                   ======           --------------               -------------- --------------   -------------
                                                    6.618             8,930,000.00                 9,015,446.90   9,022,731.00        7,284.10

    2 ITEMS IN SUBTOTAL FOR:  AGENCY NOTES (30/360) 2X         (TYPE   23)

                                                 REPURCHASE AGREEMENTS     (  61)
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                                                 --------------------------------
 24893 RPPR0993 PRUDENTIAL SECURIT  6.460 10/02/00  6.460 AAA  AAA  165,000,000.00   100.00000 2 165,000,000.00 165,000,000.00
                                                   ======           --------------               -------------- --------------   -------------
                                                    6.460           165,000,000.00               165,000,000.00 165,000,000.00

    1 ITEM IN SUBTOTAL FOR:   REPURCHASE AGREEMENTS            (TYPE   61)

                                                   ======           --------------               -------------- --------------   -------------
                                                    6.444           230,350,000.00               228,874,276.97 228,929,945.44       55,668.47

    7 ITEMS IN SUBTOTAL FOR:  LGIP-GOVERNMENT                  (FUND    7)


