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INVESTMENTS OUTSTANDING AS OF 12/31/06 (SETTLEMENT BASIS)

CARRY-BASIS

POOL: LGIP (5)

IS BOOK-VALUE AMORTIZED THROUGH 12/31/06

Pos#

51919 3128X4XS FHLMC Float Monthl

2

49622 3128X4BS FHLMC Step Cpn

1

46982
53363
54753
52290
49814
50639
55343
52065
52125
55694
55832
55245
43065
46997
49692
52246

ITEMS

ITEM

Sec-1d

3128X3H5
3128X45W
3128X47H
3128X4D7
3128X4DE
3128X4ET
3128X4F4
3128X4YN
3128X4zK
3128X5PX
3128X5RM
3133MMXX
3133X5L3
3133X95S
3133XC5Y
3133XDGL

Description

IN SUBTOTAL FOR:

IN SUBTOTAL FOR:

FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLB
FHLB
FHLB
FHLB
FHLB

RATE Maturity YIELD MOO S&P POSITION-SIZE #

AGENCY NOTES-VAR (30/360) (  8)

4.750 6/28/07 4.750 Aaa AAA
51734 3133XBK5 FHLB Float Monthly 4.439 4/27/07 4.702 Aaa AAA

4.

ArhwNMOOOOOBRMMOMADMDMOOW®

550

AGENCY STEP

.250
.325
.375
-800
-000
-150
-000
.750
-800
.350
.500
.375
.450
-350
-000
.250

AGENCY NOTES-VAR (30/360) 12X

(TYPE

20,000,000.00
10,000,000.00

30,000,000.00

8)

AGENCY STEP UP NOTE (30/3 ( 22)

UP NOTE (30/360) 2X

AGENCY NOTES

11702707
5/03/07
5/22/08
2/08/07
1/11/07
2/09/07
2/08/08
2/06/07
2/12/07

11721707
6/12/08
2/15/07
3/23/07

11/16/07
3/30/07
4/16/07

rwwnNmOOORMAMOMADMDMOOW®W

.802

(TYPE

5,800,000.00

22)

(30/360) 2X ( 23)

10,000,000.00
15,000,000.00
20,000,000.00
20,000,000.00
10,000,000.00
10,000,000.00
24,800,000.00
20,000,000.00
20,000,000.00
20,785,000.00
25,000,000.00
33,130,000.00
20,000,000.00

4,575,000.00
10,000,000.00
10,000,000.00

99.

71100

-39300
.01700
-97500
-95800
-97000
.89200
. 79000
-96700
-96600
-94700
-01000
.03125
-40625
.40625
.71875
-75000

2

CARRY-BASIS

20,000,000.
9,989,580.

MARKET-VALUE

19,983,800.00
9,984,900.00

29,989,580.

5,800,000.

29,968,700.00

5,783,238.00

5,800,000.

9,996,852.
15,000, 000.
19,980,481.
20,000,000.
10,000, 000.

9,999,279.
24,731,979.
20,000,000.
20,000,000.
20,785,000.
25,000,000.
33,132,690.
20,000,000.

4,575,000.
10,000,000.

9,984,581.

5,783,238.00

9,839,300.00
15,002,550.00
19,995,000.00
19,991,600.00
9,997,000.00
9,989,200.00
24,747,920.00
19,993,400.00
19,993,200.00
20,773,983.95
25,002,500.00
33,140,353.13
19,881,250.00
4,502,085.94
9,971,875.00
9,975,000.00

* $-ABOVE/BELOW

-16,762.

-157,552.
2,550.
14,518.
-8,400.
-3,000.
-10,079.
15,940.
-6,600.
-6,800.
-11,016.
2,500.
7,662.
-118,750.
-72,914.
-28,125.
-9,581.
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INVESTMENTS OUTSTANDING AS OF 12/31/06
CARRY-BASIS 1S BOOK-VALUE AMORTIZED

POOL: LGIP (5)

ARI12ZO
ER*"S

N
0

A
E

F1CE
INVENTORY

(SETTLEMENT BASIS)
THROUGH 12/31/06

©

CARRY-BASIS

MARKET-VALUE

* $-ABOVE/BELOW

Pos#  Sec-1d Description RATE Maturity YIELD MOO S&P POSITION-SIZE
52872 3133XF2R FHLB 5.080 2/22/07 5.075 Aaa AAA  20,000,000.00
54733 3133XFSX FHLB 5.500 6/13/08 5.495 Aaa AAA  20,000,000.00
54398 3133XFUS FHLB 5.250 6/08/07 5.577 Aaa AAA  20,000,000.00
54399 3133XFWQ FHLB 5.250 6/18/07 5.570 Aaa AAA  20,000,000.00
54750 3133XFWQ FHLB 5.250 6/18/07 5.366 Aaa AAA  27,245,000.00
54561 3133XFXM FHLB 5.600 1/03/08 5.596 Aaa AAA  25,000,000.00
54272 3133XG3V FHLB 5.750 1/17/08 5.750 Aaa AAA  15,000,000.00
54380 3133XG3V FHLB 5.750 1/17/08 5.750 Aaa AAA  15,000,000.00
54499 3133XGGD FHLB 5.625 8/14/08 5.625 Aaa AAA  20,000,000.00
54767 3133XGL5 FHLB 5.500 8/28/08 5.509 Aaa AAA  20,000,000.00
54900 3133XGT7 FHLB 5.400 9/12/07 5.400 Aaa AAA  25,000,000.00
55483 3133XGT7 FHLB 5.400 9/12/07 5.196 Aaa AAA  16,245,000.00
55241 3133XH2E FHLB 5.500 4/10/08 5.500 Aaa AAA  18,750,000.00
55695 3133XHXA FHLB 5.350 11/21/07 5.350 Aaa AAA  25,000,000.00
55991 3133XJES FHLB 5.350 12/28/07 5.350 Aaa AAA  20,000,000.00
54996 31359MF3 FNMA 5.000 7/25/08 5.220 Aaa AAA  15,000,000.00
54931 31359MV3 FNMA 5.500 8/08/08 5.497 Aaa AAA  20,000,000.00
55022 31359MX4 FNMA 5.000 9/15/08 5.047 Aaa AAA  10,000,000.00
42705 3136F4U5 FNMA 3.000 1/30/07 1.758 Aaa AAA  10,000,000.00
53294 3136F7ZH FNMA 5.350 5/08/08 5.350 Aaa AAA  20,000,000.00

5.093 655,530,000.00

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

AGENCY NOTES-VAR (30/360) ( 25)

52740 3133XCZL FHLB Float Qrtly

10,000,000.00

1 ITEM IN SUBTOTAL FOR: AGENCY NOTES-VAR (30/360) 4X (TYPE  25)

AGENCY NOTE-VAR (30/360) ( 29)

35123 31339XVW FHLB Step Cpn

25,000,000.00

1 ITEM IN SUBTOTAL FOR: AGENCY NOTE-VAR (30/360) 2X (TYPE  29)

100

99

.03600

.03125

NNNNNNNNNMNDNNNNNNNNNDNDN

2

2

20,000,000.
20,000,000.
19,972,213.
19,971,148.
27,229,742.
25,000,000.
15,000,000.
15,000,000.
20,000,000.
19,996,689.
25,000,000.
16,248,876.
18,750,000.
25,000,000.
20,000,000.
14,950,518.
20,000,000.

9,992,500.
10,000,000.
20,000,000.

19,993,750.00
20,006,250.00
20,006,250.00
20,000,000.00
27,245,000.00
25,000,000.00
15,004,687.50
15,004,687.50
20,006,250.00
20,000,000.00
24,992,187.50
16,239,923.44
18,750,000.00
25,007,812.50
20,000,000.00
14,981,250.00
20,006,250.00

9,987,500.00

9,984,375.00
19,987,500.00

655,297,554.

9,980,984.

654,999,891.46

10,003,600.00

9,980,984.

24,993,047.

10,003,600.00

24,757,812.50

24,993,047.

24,757,812.50

7,812.

30,731.
6,250.
-5,000.
-15,625.
-12,500.

-297,662.

22,615.

-235,234.

-235,234.
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INVESTMENTS OUTSTANDING AS OF 12/31/06 (SETTLEMENT BASIS)
CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 12/31/06

POOL: LGIP (5)

Pos#  Sec-Id Description

AGENCY DISCOUNT NOTES ( 35)

55226 313588DX FNMA DISCOUNT

48,000,000.00

1 ITEM IN SUBTOTAL FOR: AGENCY DISCOUNT NOTES (TYPE  35)

CORPORATE NOTES (30/360) ( 50)

5.567 13,100,000.00
1 ITEM IN SUBTOTAL FOR:  CORPORATE NOTES (30/360) 2X (TYPE  50)
CORPORATE NOTES-VAR (ACT/ ( 52)

35864 00878833 MERIDIAN FUNDING C 5.680 6/09/08 5.824 P1 AAA  5,000,000.41
52202 02666QXP AMERICAN HONDA FIN 5.340 1/26/07 5.224 AlIE A+  25,000,000.00
52595 02666QXT AMERICAN HONDA FIN 5.335 2/21/07 5.219 A1IE A+  20,000,000.00
44723 172967CL CITIGROUP INC Floa 5.430 6/04/07 5.430 Aal AA-  10,000,000.00
46950 172967CR CITIGROUP INC Floa 5.431 11/01/07 5.400 Aal AA-  10,000,000.00
53159 20825CAL CONNOCOPHILLIPS FI 5.370 4/11/07 5.310 Al A- 15,000,000.00
47135 22237LPN COUNTRYWIDE HOME L 5.625 11/16/07 5.593 A3 A 10,000,000.00
52733 24422EPZ JOHN DEERE CAPITAL 5.424 4/15/08 5.406 A3 A-  20,000,000.00
40170 36962GE9 GENERAL ELEC CAP C 5.443 3/09/07 5.443 Aaa AAA  20,000,000.00
44991 36962GJ5 GENERAL ELECTRIC C 5.505 6/22/07 5.505 Aaa AAA  10,000,000.00
48455 36962GP4 GENERAL ELEC CAP C 5.410 3/04/08 5.410 Aaa AAA  15,000,000.00
55469 36962GP4 GENERAL ELECTRIC C 5.431 3/04/08 5.357 Aaa AAA  14,950,000.00
55889 36962GT6 GENERAL ELECTRIC C 5.390 12/12/08 5.349 Aaa AAA  30,000,000.00
44604 38141EJE GOLDMAN SACHS GROU 5.510 1/09/07 5.428 Aa3 A+  10,000,000.00
45267 38141EJP GOLDMAN SACHS GROU 5.497 7/02/07 5.455 Aa3 A+  10,000,000.00
49846 45920QEU IBM CORP Float Qrt 5.363 6/28/07 5.363 Al A+  20,000,000.00
56009 52517PQ4 LEHMAN BROTHERS HO 5.415 12/23/08 5.409 P-1 A-1+ 25,000,000.00

RATE Maturity YIELD MOO S&P POSITION-SIZE #

PRICE

98

100

100.

100
100
100

100.

100

100.

100
100
100
100
100
100
100
100
100

99

.71000

-00500

23200
-00100
-00200
-04600
11100
-01000
21200
.06800
-02000
-07000
-07500
-07500
-04000
-00300
-09500
.04300
-98500

NNNNNMNNNNNNNNMNNNNN

CARRY-BASIS

MARKET-VALUE

47,376,280.

13,099,159.

47,380,800.00

13,100,655.00

13,099,159.

4,988,479.
25,000,000.
20,000,000.
10,000,000.
10,000, 000.
15,000, 000.
10,000,000.
20,000,000.
20,000,000.
10,000,000.
15,000,000.
14,960,056.
30,022,381.
10,000,085.
10,000,000.
20,000,000.
25,000,000.

13,100,655.00

5,011,600.41
25,000,250.00
20,000,400.00
10,004,600.00
10,011,100.00
15,001,500.00
10,021,200.00
20,013,600.00
20,004,000.00
10,007,000.00
15,011,250.00
14,961,212.50
30,012,000.00
10,000,300.00
10,009,500.00
20,008,600.00
24,996,250.00

* $-ABOVE/BELOW

23,121.
250.
400.
4,600.
11,100.
1,500.
21,200.
13,600.
4,000.
7,000.
11,250.
1,155.
-10,381.
214.
9,500.
8,600.

-3,750.
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INVESTMENTS OUTSTANDING AS OF 12/31/06
CARRY-BASIS

ARI12ZO
ER*"S

N A
OFFI1CE

INVENTORY

(SETTLEMENT BASIS)

IS BOOK-VALUE AMORTIZED THROUGH 12/31/06

POOL: LGIP (5)

Pos#

19

55852
55761
55857
55897
55854
55768
55462
55998
56082
56043
56083
55945
56085
55938
55961
55941
56001
55940
55902
55903

20

ITEMS

ITEMS

Sec-1d

0075N3N8
0454E3N4
0454E3NA
0454E3NA
0454E3NJ
04821UNC
64072MNG
64072MNX
64072MP2
64072MPN
70017FNB
70017FNG
70017FNS
70050E2L
88602UNS5
88602UP9
88602UPF
89673SN5
92217XEV
92217XEV

IN SUBTOTAL FOR:

IN SUBTOTAL FOR:

Description

ADVANTAGE ASSET SE
ASSET ONE SECURITI
ASSET ONE SECURITI
ASSET ONE SECURITI
ASSET ONE SECURITI
ATLANTIC ASSET SEC
NEPTUNE FUNDING CO
NEPTUNE FUNDING CO
NEPTUNE

NEPTUNE FUNDING CO
PARK AVE REC

PARK AVE REC

PARK AVE REC

PARK GRANADA LLC
THUNDER BAY FUNDIN
THUNDER BAY FUNDIN
THUNDER BAY FUNDIN
TRIPLE-A ONE FUNDI
VARIABLE FUNDING
VARIABLE FUNDING

52593 02666QXU HONDA Float Monthl

1

ITEM

IN SUBTOTAL FOR:

RATE Maturity YIELD MOO

48463 617446YC MORGAN STANLEY Flo 5.499 1/18/08 5.444 Aa3
50861 931142CC WAL-MART STORES FI

5.260 3/28/07 5.312 Aa2

gooaoaoaaaoaaooooooo oo

-330
-290
-300

300

-300
.260

280

.340
-300

310

-320
.280
-290
-300

320

.260
.260

290

-300
-300

COMMERCIAL PAPER

CORPORATE NOTES-VAR (ACT/360)4X

S&P POSITION-SIZE

A+  10,000,000.00
AA  25,000,000.00

304,950,000.41
(TYPE  52)

1708707
1/04/07
1710707
1/10/07
1718707
1712707
1/16/07
1/31/07
2/02/07
2/22/07
1711707
1/16/07
1/26/07
1718707
1705707
2/09/07
2/15/07
1/05/07
1709707
1709707

COMMERCIAL PAPER

NR

Crr
RPRRRRRRR

o g

WUV UUUUUTUUTUTTUTUTUTDO

)
(SR

15,072,000.00
64,946,000.00
50,000,000.00
15,000,000.00
15,494,000.00
17,131,000.00
11,396,000.00
50,000,000.00
30,000,000.00
50,000,000.00
40,786,000.00
25,000,000.00
65,359,000.00
+ 50,000,000.00
47,959,000.00
46,442,000.00
20,000,000.00
+ 11,012,000.00
+ 40,000,000.00
+ 25,000,000.00

690,597,000.00

(TYPE  53)

CORPORATE MTN-VAR (ACT/36 ( 57)

CORPORATE MTN-VAR (ACT/360) 12X (TYPE

20,000,000.00

57)

-85050
-90950
.82100
-82100
-70300
.79150
.73250
.51125
-49650
.20150
.00000
.00000
-00000
-00000
.89475
.39325
.30475
.89475
.00000
.00000

100.00700

NNNNNNNNNMNNNNNMNNNNDNDN

2

CARRY-BASIS

10,003,031.
24,996,962.

MARKET-VALUE

10,015,000.00
25,000,750.00

304,970,997.

15,056,379.
64,917,369.
49,933,749.
14,980,125.
15,455,221.
17,103,466.
11,370,928.
49,777,500.
29,858,666.
49,616,500.
40,725,727.
24,945,000.
65,118,896.
49,874,861.
47,930,650.
46,177,358.
19,868,500.
11,005,527.
39,952,888.
24,970,555.

305,090,112.91

15,049,467.36
64,887,223.87
49,910,500.00
14,973,150.00
15,447,982.82
17,095,281.87
11,365,515.70
49,755,625.00
29,848,950.00
49,600,750.00
40,786,000.00
25,000,000.00
65,359,000.00
50,000,000.00
47,908,523.15
46,160,213.17
19,860,950.00
11,000,409.87
40,000,000.00
25,000,000.00

688,639,873.

20,000,000.

689,009,542.81

20,001,400.00

20,000,000.

20,001,400.00

* $-ABOVE/BELOW

119,115.



ST
STATE

WATERMARK

AT
TR

E OF AR
EASURER

120
" S

N
0

A
E

F1CE
INVENTORY

INVESTMENTS OUTSTANDING AS OF 12/31/06 (SETTLEMENT BASIS)

CARRY-BASIS

POOL: LGIP (5)

IS BOOK-VALUE AMORTIZED THROUGH 12/31/06

Pos#

55443
43285
46914
41546
41548
48503
48583

7

56112
55914
55933
56014
55658
55853
55869
55901
55512
55769
55228
56047
56119
55894
56012
55813
56113
56104
55709
55767

ITEMS

Sec-1d

02666QYR
38141EJL
59018YUN
78442FBR
78442FBR
949746JP
949746JP

06945MNP
09151SNB
09151SNB
09151SNK
10487HTC
10487HUC
10487HUE
10487HUJ
39789MNR
39789MNR
39789MR2
41801BYK
41801BZD
49833MNJ
49833MNN
53127WAB
53974UP1
6191F0OWJ
67983UN3
67983UNC

IN SUBTOTAL FOR:

Description

AMERICAN HONDA FIN
GOLDMAN SACHS GROU
MERRILL LYNCH & CO
SLMA CORP Float Qr
SLMA CORP Float Qr
WELLS FARGO COMPAN
WELLS FARGO COMPAN

BARTON CAPITAL LLC
BISHOPS GATE RESID
BISHOPS GATE RESID
BISHOPS GATE RESID
BRAHMS FUNDING COR
BRAHMS FUNDING COR
BRAHMS FUNDING COR
BRAHMS FUNDING COR
GREYHAWK FUNDING L
GREYHAWK FUNDING L
GREYHAWK FUNDING L
HARWOOD FDG 1
HARWOOD STREET FDG
KITTY HAWK FUNDING
KITTY HAWK FUNDING
LIBERTY STREET FDG
LOCKHART FUNDING
MITTEN GMAC MORTGA
OLD LINE FUNDING L
OLD LINE FUNDING L

RATE Maturity YIELD MOO S&P POSITION-SIZE #

gt ooraoo o

gooaaoaoaaoaaooooooa oo

.346
.464
-499
.497
.497
-393
-393

.280
-300
.310
-350
-290

290

-300
-300

250

-260
-165
-330
.370

270

-300
.320

270

-380
.270
.260

10/30/07 5.316 Al
3/30/707 5.464 Aa3
10/19/07 5.470 Aa3
1/725/07 5.377 A2
1/725/07 5.377 A2
3/10/708 5.393 Aal
3/10/708 5.389 Aal
5.394

CORPORATE MTN-VAR (ACT/360) 4X

ASSET BACKED

1/23/07 5.299 P-1
1/11/07 5.323 P-1
1/11/07 5.332 P-1
1719707 5.374 P-1
1711707 5.334 P-1
1/31/07 5.333 P-1
2/06/07 5.347 P-1
2/06/07 5.344 P-1
1/725/07 5.316 P-1
1/25/07 5.305 P-1
4/02/07 5.302 P-1
2/14/07 5.373 P-1
1702707 5.373 P-1
1718707 5.299 P-1
1/722/07 5.326 P-1
1702707 5.345 P-1
2/01/07 5.296 P-1
1/08/07 5.388 P-1
1703707 5.303 P-1
1712707 5.295 P-1

A+  25,000,000.00
A+  20,000,000.00
A+  15,000,000.00
A 20,000,000.00
A 10,000,000.00
AA 8,000,000.00
AA 6,650,000.00

104,650,000.00
(TYPE  58)

COMMERCIAL P ( 135)

+ 31,966,000.00
68,224,000.00
15,500,000.00
22,000,000.00
25,000,000.00
44 ,633,000.00
21,078,000.00
50,000,000.00
15,000,000.00
15,886,000.00
50,000,000.00
35,000,000.00
55,000,000.00
40,464,000.00
50,000,000.00
50,000,000.00
11,000,000.00
30,000,000.00
16,977,000.00
22,640,000.00

+

+

+

+

+

+

+

+

+

>>>>>>>>>Z{>Z{>>>>>>>>>>
pRRRRRRRRRRRRRRRRRRR

PRICE

99
100

100.

100
100
100
100

-97800
-03200
14400
.01100
.01100
.07700
.07700

.63133
.79902
.79902
.67658
-00000
-00000
-00000
-00000
.60200
.60200
.61672
-00000
-00000
.70466
.64600
-00000
.51125
.00000
.92466
.79266

NNMNNNNNN

NNNNNMNNNONNNNMNNMNNNNNNNDN

CARRY-BASIS

25,000,000.
20,000,000.
14,999,803.
20,000,000.
10,000,000.

8,000,000.

6,650,391.

MARKET-VALUE

24,994 ,500.00
20,006,400.00
15,021,600.00
20,002,200.00
10,001,100.00
8,006,160.00
6,655,120.50

104,650,194.

31,862,856.
68,123,559.
15,477,137.
21,941,150.
24,963,263.
44 ,436,242.
20,966,286.
49,735,000.
14,947,500.
15,830,293.
49,347,201.
34,771,994.
54,991,795.
40,363,300.
49,845,416.
49,992,611.
10,950,081.
29,968,616.
16,972,029.
22,603,612.

104,687,080.50

31,848,150.95
68,086,883.40
15,468,848.10
21,928,847.60
25,000,000.00
44 ,633,000.00
21,078,000.00
50,000,000.00
14,940,300.00
15,822,773.72
49,308,360.00
35,000,000.00
55,000,000.00
40,344 ,493.62
49,823,000.00
50,000,000.00
10,946,237.50
30,000,000.00
16,964,209.53
22,593,058.22

* $-ABOVE/BELOW

-14,705.
-36,675.
-8,289.
-12,302.
36,736.
196,757.
111,713.
264,999.
-7,200.
-7,519.
-38,841.
228,005.
8,204.
-18,807.
-22,416.
7,388.
-3,843.
31,383.
-7,819.
-10,554.



ST E
STATE EA
WATERMARK

AT OF
TR SUR

INVESTMENTS OUTSTANDING AS OF 12/31/06

ARI12ZO
ER*"S

N A
OFFI1CE

INVENTORY

(SETTLEMENT BASIS)

CARRY-BASIS

POOL: LGIP (5)

IS BOOK-VALUE AMORTIZED THROUGH 12/31/06

Pos#

Sec-1d

Description

S&P POSITION-SIZE

©

CARRY-BASIS

MARKET-VALUE

* $-ABOVE/BELOW

32

67983UNG
67983UP9
7528A3P8
7528A3PP
7528A3PT
8670X3N8
8670X3NK
89346VNH
92646LN2
92646LN9
92646LNK
92646LNP

ITEMS

IN SUBTOTAL FOR:

OLD LINE FUNDING L
OLD LINE FUNDING L
RANGER FUNDING CO

RANGER FUNDING CO

RANGER FUNDING CO

SUNBELT FUNDING CO
SUNBELT FUNDING CO
TRANSAMERICA ASSET
VICTORY RECEIVABLE
VICTORY RECEIVABLE
VICTORY RECEIVABLE
VICTORY RECEIVABLE

ASSET

oo aoaooooloo

BACKED

48535 31331SFS FFCB Float Monthly 5.285

1

123

ITEM

ITEMS

IN SUBTOTAL FOR:

IN SUBTOTAL FOR:

LGIP

Maturity YIELD MOO
1/16/07 5.303 P-1
2/09/07 5.301 P-1
2/08/07 5.328 P-1
2/23/07 5.303 P-1
2/27/07 5.307 P-1
1708707 5.312 P1
1719707 5.326 P1
1/717/07 5.327 P-1
1702707 5.325 P-1
1709707 5.321 P-1
1/19/07 5.375 P-1
1/23/07 5.359 P-1

5.328

COMMERCIAL PAPER

19,750,000.00
56,026,000.00
25,000,000.00
24,000,000.00
50,000,000.00
51,537,000.00
31,234,000.00
30,151,000.00
50,000,000.00
37,821,000.00
10,000,000.00
50,000,000.00

1105887000.00

A-1+

+ o+

>>>> ? >>>>
PRPRRRRRRR

(TYPE 135)

AGENCY NOTES-VAR (ACT/360 ( 151)

AGENCY NOTES-VAR (ACT/360) 12X

AAA  20,000,000.00
20,000,000.00
(TYPE 151)

3033514000.41

(FUND  5)

100

.00800

NNMNNNNNNNNNDNDN

19,706,714.
55,706,745.
24,860,402.
23,814,146.
49,583,583.
51,484,188.
31,151,542.
30,079,977.
49,992,638.
37,776,455.

9,973,250.
49,837,138.

19,697,465.00
55,687,737.42
24,852,740.00
23,805,614.40
50,000,000.00
51,459,952.19
31,136,628.00
30,066,375.19
49,969,500.00
37,758,879.01

9,968,825.00
49,814,625.00

1102056734.

20,000,338.

1103004503.85

3026854744 .

3027788937.03



