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

LGIP FUND (41 01) equivalent weight by cost-basis
PORTFOLIO CLASSIFICATION SUMMARY o Avg-Term is par-weighted term-to-maturity
or MBS-Avg-Life in Years.
INVESTMENTS OUTSTANDING AS OF 1/31/09 o Cost-Basis is US$ Book Value
ASSET CLASSIFICATION ITEMS YIELD AVG-TERM PRINCIPAL COST-BASIS MARKET-VALUE GAIN (LOSS) %MARKET
LGIP BANK ACCOUNT 1 .1926 .00550 4,595,660 4,595,660 4,595,660 0 0.32%
CERTIFICATES OF DEPOSITS 2 1.8650 .89175 40,000,000 40,000,000 40,000,000 0 2.77%
CORPORATE BONDS 1 1.4905 .61370 15,000,000 15,686,656 15,544,650 (142,006) 1.08%
FED HOME LOAN BANKS 3 2.9505 17783 60,000,000 60,000,000 60,250,000 250,000 4.17%
FED HOME LOAN BANKS FLOAT-FIX 2 .8389 .10275 50,000,000 50,007,353 50,037,500 30,147 3.46%
FED HOME LOAN MORTGAGE CORP BDS 1 2.4840 .18630 25,000,000 25,000,000 25,082,500 82,500 1.74%
FED HOME LOAN MORTGAGE CORP DN 4 1.8779 .13975 95,000,000 94,741,572 94,974,000 232,428 6.57%
FED NTL MORTGAGE ASSN DISC NTS 1 2.2511 .16440 25,000,000 24,908,333 24,990,000 81,667 1.73%
MONEY MARKET FUNDS 6 .8457 .00333 1,130,000,000 1,130,000,000 1,130,000,000 0 78.18%
21 1.0862 .07912 1,444,595,660 1,444,939,574 1,445,474,310 534,736 100.00%
Days 29

LGIP PORTFOLIO - $1,445,474,310
JANUARY 31, 2008

Money Mkt Funds
$1,130,000,000
78%

LGIP Bank Account $4,595,660
0.32%

Agencies $255,334,000

0,
17.66% Certificates of Deposit

$ 40,000,000

Corporate Bonds $15,544,650 2.77%

1.08%







