NEW MEXICO STATE TREASURER'S OFFICE o Yield shown is avg 365-day-basis
LGIP FUND (4101)

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 12/31/08 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 .1065 .00550 10,058,738 10,058,738 10,058,738 0 0.69%
COMMERCIAL PAPER-DISCOUNT BASED 0 0 0 0 0 0 0 0.00%
CERTIFICATES OF DEPOSITS 2 1.8650 97675 40,000,000 40,000,000 40,000,000 0 2.73%
FED HOME LOAN BANKS 3 2.9505 26282 60,000,000 60,000,000 60,392,250 392,250 4.12%
FED HOME LOAN BANKS DISC NT 0 0 0 0 0 0 0 0.00%
FED HOME LOAN BANKS FLOAT-FIX 2 2.5538 18765 50,000,000 50,018,877 50,010,000 (8,877) 3.41%
FED HOME LOAN MORTGAGE CORP BDS 2 2.4896 26973 55,000,000 55,000,000 55,140,150 140,150 3.76%
FED HOME LOAN MORTGAGE CORP DN 4 1.8778 22467 95,000,000 94,591,179 94,981,000 389,821 6.48%
FED NTL MORTGAGE ASSN DISC NTS 1 2.2511 24930 25,000,000 24,860,972 24,990,000 129,028 1.71%
MONEY MARKET FUNDS 6 1.0809 .00333 1,129,829,974 1,129,829,974 1,129,829,974 0 77.10%
21 1.3468 10136 1,464,888,712 1,464,359,740 1,465,402,112 1,042,372 100.00%
Days 37

LGIP PORTFOLIO - $1,465,402,112
December 31, 2008

Money Mkt Funds
$1,129,829,974
77.10%

LGIP Bank Account

Commercial Paper $0

Certificates of Deposit $ 40,000,000
Agencies $285,513,400

LGIP Bank Account $10,058,738
Money Mkt Funds $1,129,829,974

$10,058,738 Commercial Paper $0
0.69% 0.00%
Agencies $285,513,400 Certificates of Deposit $
19.48% 40,000,000
2.73%
% Market

0

40,000,000
285,513,400
10,058,738

1,129,829,974

Total: $1,465,402,112






