
or MBS-Avg-Life in Years.

ASSET CLASSIFICATION ITEMS YIELD AVG-TERM PRINCIPAL COST-BASIS MARKET-VALUE GAIN (LOSS) %MARKET

LGIP BANK ACCOUNT 1 1.9046 .00270 581,871 581,871 581,871 0 0.04%
COMMERCIAL PAPER-DISCOUNT BASED 19 2.5982 .07510 222,515,000 222,084,054 222,084,054 0 13.39%
FED HOME LOAN BANKS 2 2.4199 .78526 44,600,000 44,597,639 44,397,098 (200,541) 2.68%
FED HOME LOAN BANKS DISC NT 10 2.3257 .14766 139,807,000 139,342,062 139,476,587 134,525 8.41%
FED FARMER DIS NOTE 2 2.6915 .40781 32,150,000 31,804,876 31,821,060 16,184 1.92%
FED HOME LOAN MORTGAGE CORP BDS 2 2.4896 .77383 55,000,000 55,000,000 54,834,950 (165,050) 3.31%
FED HOME LOAN MORTGAGE CORP DN 12 2.2662 .18668 193,296,000 192,487,011 192,445,585 (41,426) 11.60%
FED NTL MORTGAGE ASSN DISC NTS 16 2.2167 .14734 298,010,000 297,034,949 296,994,038 (40,911) 17.91%
FED NATL MORTGAGE ASSN MEDTERM NT 1 2.2066 .06850 15,000,000 15,016,002 15,009,450 (6,552) 0.91%
MONEY MARKET FUNDS 4 2.4503 .00333 660,810,000 660,810,000 660,810,000 0 39.84%

69 2.3991 .12714 1,661,769,871 1,658,758,464 1,658,454,693 (303,771) 100.00%
Days 46

PORTFOLIO CLASSIFICATION SUMMARY o Avg-Term is par-weighted term-to-maturity

INVESTMENTS OUTSTANDING AS OF 06/30/08 o Cost-Basis is US$ Book Value

NEW MEXICO STATE TREASURER'S OFFICE o Yield shown is avg 365-day-basis

LGIP FUND (4101) equivalent weight by cost-basis

LGIP PORTFOLIO - $1,658,454,693
June 30, 2008

Agencies $774,978,768
46.73%

Money Mkt Funds
$660,810,000

39.84%

LGIP Bank Account $581,871
0.04%

Commercial Paper
$222,084,054

13.39%


