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 8/31/09 o Cost-Basis is USS Book Value
ASSET CLASSIFICATION ITEMS YIELD AVG-TERM PRINCIPAL COST-BASIS MARKET-VALUE GAIN (LOSS) %MARKET
LGIP BANK ACCOUNT 1 .1541 .00270 27,253,695 27,253,695 27,253,695 0 2.97%
COMMERCIAL PAPER- DISCOUNT BASED 1 .3551 .09590 40,000,000 39,986,389 39,986,389 0 4.35%
COMMERCIAL PAPER- TLGP DISCOUNT 1 1.0301 .04380 50,000,000 49,977,556 49,977,556 0 5.44%
CERTIFICATES OF DEPOSITS 2 1.8650 .31095 40,000,000 40,000,000 40,000,000 0 4.35%
TREASURY BILLS 7 1444 .18884 395,000,000 394,874,376 394,897,300 22,924 42.98%
TREASURY NOTES 4 2142 13033 350,000,000 351,702,324 351,661,500 (40,824) 38.27%
CORPORATE BONDS 1 1.4905 .03290 15,000,000 15,033,573 15,030,300 (3.273) 1.64%
17 .3257 .15180 917,253,695 918,827,913 918,806,740 (21,173) 100.00%
Days 55
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Broker Participation
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h Totals Total BrokerDester US Treasiry __ Agency  DscBased.CP__TLGP-CP Towks
Vohimsby Broker B ofA 700,000,000 00 700,000,000
BofA 100,000,000 25.2% Barciays 95,000,000 00 5,000,000
Barciays 95,000,000 24.05% BBAT [
BBAT 0.00% Bear Steams. ]
Bear Seams 0.00% BNP Parbas 50,000,000 00 50,000,000
BNP Parbas. 50,000,000 1286% Cantor Fitzgerakd [
Cantor Fizgeraki 0.00% Cif Group a
Citi Group 0.00% Credit Suisse ]
Credt Susse 0.00% Deatsche Bank 75,000,000 00 75,000,000
Deuts che Bank 75,000,000 18.89% First Tennesses(FTN) 50,000,000 00 50,000,000
First Temnesse(FTN) 50,000,000 1286% Goldman Sac [
Gokdman Sac 0.00% Gresnwich a
Greemvich 0.00% HSBC a
HEBC 0.00% Jeffesies CO. 25,000,00000 25,000,000
Jefferies CO. 25,000,000 6.33% JP Morgan IChase [
JP Morgan /Chase 0.00% Lehman a
Lehman 0.00% Merll a
Merril 0.00% Morgan Kesgan a
Morgan Kesgan 0.00% Morgan Starkey a
Morgan Stariey 0.00% Piper Jaffray a
Fiper Jaffay 0.00% Stifel Nicolus o
Stited Ncolaus 0.00% UBS
s 0.00% Wiams. o
Wikkams. 0.00% Direct bsue CP
Direct kisue CP 0.00% Toted by typebroker 395,000 000 [ [ 355000000
Totks 385 000,000 T00.00%
EX3
YTD Totals. Totsl
Volkime by Broker:
BofA 26,005,000 1763% | Wonth |
Barciays 385,000,000 843% Primary Secondary Total
BBAT 25,000,000 053%
Bear Seams 25,000,000 0.53% 395,000,000 395,000,000
BNP Parbas. 465/000,000 8.82%
Cantor Fizgeraki 100,000,000 213%
oup 300,000,000 6.40%
Credt Susse a 0.00% | Y0 |
Deuts che Bank 385,000,000 8.43% Primary Secondary Total
First Temnessee (FTN) 350,150,000 747%
Gokdman Sachs. 161,000,000 244% 695,000,000 a 695,000,000
Greemvich 72,000,000 154%
HEBC 335668,000 7.16%
Jefleries 516,600,000 102%
JP Morgan Chase 100,000,000 213%
Lehman Bros a 0.00%
Merril 76,010,000 166%
Morgan Kesgan a 0.00%
Morgan Stariey 25,000,000 053%
Fiper Jaffay 45,000,000 0.96%
Stited Ncolaus 81 652,000 174%
uBs 50,000,000 107%
Wikiams. 40,000,000 0.85%
Direct ksue CP 300,000,000 6.40%
Towls 7596106 000 T00.00%
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Comercial Paper

Tote CP

LGIP Agency Discox
Primi s ec2

Total AG
LGIP Treasury Bils
Primi s ec2
1 US Treas ury Bills BARCLAYS 45,000,000 00
1 US Treasury Bills BARCLAYS 50,000,000 00
1 US Treasury Bils BNP 50,000,000 00
1 US Treasury Bills FIRST TENN 50,000,000 00
1 US Treasury Bils JEFFERIES 25,000,000 00
1 US Treasury Bills DEUTSCHE 75,000,000 00
1 US Treas ury Bills BOFA 100,000,000.00

385,000,000.00

TOTAL____ 395000000







