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Maine State Treasurer
Activity and Performance Summary

For the Month Ending August 31, 2012

Amortized Cost Basis Activity Summary Detail of Amortized Cost Basis Return

Beginning Amortized Cost Value 551,984,644.10 Interest Earned
Accretion 

(Amortization)
Realized 

Gain(Loss) Total Income
Additions

Contributions 0.00 Current Holdings
Interest Received 209,677.18 Cash and Equivalents 30,944.82 0.00 0.00 30,944.82

Accrued Interest Sold 15,612.88 Repurchase Agreement 190.00 0.00 0.00 190.00

Gain on Sales 0.00 Certificates of Deposit 1,312.72 0.00 0.00 1,312.72

Total Additions 225,290.06 Commercial Paper 0.00 0.00 0.00 0.00

Deductions U.S. Treasuries 11,640.89 (6,544.30) 0.00 5,096.59

Withdrawals 33,225,290.06 Federal Agency 204,687.48 (119,594.50) 0.00 85,092.98

Fees Paid 0.00 Corporate 0.00 0.00 0.00 0.00

Loss on Sales 0.00

Sales and Maturities
Total Deductions (33,225,290.06) Repurchase Agreement 7,097.78 0.00 0.00 7,097.78

Accretion (Amortization) for the Period (126,138.80) Commercial Paper 0.00 0.00 0.00 0.00

Ending Amortized Cost Value 518,858,505.30 Certificates of Deposit 273.85 0.00 0.00 273.85

Ending Fair Value 519,538,498.75 U.S. Treasuries 0.00 0.00 0.00 0.00

Unrealized Gain (Loss) 679,993.45 Federal Agency 0.00 0.00 0.00 0.00

     Total 256,147.54 (126,138.80) 0.00 130,008.74

Annualized Comparative Rates of Return Summary of Amortized Cost Basis Return for the Period

Twelve Six Total Portfolio
Excluding Cash 

Equivalents
Month Trailing Month Trailing For the Month Interest Earned 256,147.54 225,202.72

Fed Funds 0.25% 0.25% 0.25% Accretion (Amortization) (126,138.80) (126,138.80)

Overnight Repo 0.11% 0.16% 0.18% Realized Gain (Loss) on Sales 0.00 0.00

3 Month T-Bill 0.05% 0.08% 0.09% Total Income on Portfolio 130,008.74 99,063.92

6 Month T-Bill 0.10% 0.14% 0.14% Average Daily Historical Cost 544,206,503.41 275,116,180.83

1 Year T-Note 0.19% 0.21% 0.20% Annualized Return 0.28% 0.42%

2 Year T-Note 0.25% 0.26% 0.26% Annualized Return Year to Date 0.38% 0.62%

5 Year T-Note 0.84% 0.78% 0.71% Investment Advisory Fees 12,058.31 n/a

Annualized Return (net of fees) 0.26% n/a

Weighted Average Effective Duration in Days 209                    439                    
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Maine State Treasurer
Activity and Performance Summary

For the Month Ending August 31, 2012

Fair Value Basis Activity Summary

Beginning Fair Value 552,690,965.00 Interest Earned
Change in Fair 

Value Total Income
Additions

Contributions 0.00 Current Holdings
Interest Received 209,677.18 Cash and Equivalents 30,944.82 0.00 30,944.82

Accrued Interest Sold 15,612.88 Repurchase Agreement 190.00 0.00 190.00

Total Additions 225,290.06 Certificates of Deposit 1,312.72 0.00 1,312.72

Commercial Paper 0.00 0.00 0.00

Deductions U.S. Treasuries 11,640.89 (7,811.25) 3,829.64

Withdrawals 33,225,290.06 Federal Agency 204,687.48 (144,655.00) 60,032.48

Fees Paid 0.00 Corporate 0.00 0.00 0.00

Total Deductions (33,225,290.06) Sales and Maturities
Repurchase Agreements 7,097.78 0.00 7,097.78

Change in Fair Value for the Period (152,466.25) Commercial Paper 0.00 0.00 0.00

Ending Fair Value 519,538,498.75 Certificates of Deposit 273.85 0.00 273.85

U.S. Treasuries 0.00 0.00 0.00

Federal Agency 0.00 0.00 0.00

Total 256,147.54 (152,466.25) 103,681.29

Annualized Comparative Rates of Return

Twelve Six Total Portfolio
Excluding Cash 

Equivalents
Month Trailing Month Trailing For the Month Interest Earned 256,147.54 225,202.72

Fed Funds 0.25% 0.25% 0.25% Change in Fair Value (152,466.25) (152,466.25)

Overnight Repo 0.11% 0.16% 0.18% Total Income on Portfolio 103,681.29 72,736.47

3 Month T-Bill 0.06% 0.12% 0.15% Average Daily Historical Cost 544,206,503.41 275,116,180.83

6 Month T-Bill 0.14% 0.21% 0.22% Annualized Return 0.22% 0.31%

1 Year T-Note 0.22% 0.30% 0.24% Annualized Return Year to Date 0.48% 0.86%

2 Year T-Note 0.22% 0.57% 0.08% Weighted Average Effective Duration in Days 209                    439                    

5 Year T-Note 3.65% 4.27% 1.23%

Summary of Fair Value Basis Return for the Period

Detail of Fair Value Basis Return
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Maine State Treasurer
Investments - By Security Type

As of August 31, 2012

Weighted 
Weighted Average

Average Effective Weighted 
Original Amortized Fair Accrued Unrealized Final Maturity Duration Asset Average

Security Type Cost Cost Value Interest Gain (Loss) (Days) (Years) Allocation Yield

Cash and Cash Equivalents 272,800,000.00 272,800,000.00 272,800,000.00 30,995.64 0.00 1                     0.00 52.5% 0.13%

Repurchase Agreements 38,000,000.00 38,000,000.00 38,000,000.00 190.00 0.00 4                     0.01 7.3% 0.18%

Commercial Paper 0.00 0.00 0.00 0.00 0.00 0.0%

Certificates of Deposit 6,160,000.00 6,160,000.00 6,160,000.00 3,155.16 0.00 213                 0.58 1.2% 0.29%

U.S. Treasuries 20,125,781.25 20,119,209.70 20,141,798.75 11,034.02 22,589.05 465                 1.26 3.9% 0.30%

U.S. Instrumentality 183,123,670.00 181,779,295.60 182,436,700.00 654,236.09 657,404.40 665                 1.47 35.1% 0.58%

Corporate 0.00 0.00 0.00 0.00 0.00 0.0%

Total 520,209,451.25   518,858,505.30   519,538,498.75 699,610.91        679,993.45             255               0.57              100.0% 0.30%
-                       -                       

Cash and Cash 
Equivalents

52.5%

Repurchase 
Agreements

7.3%

Certificates of Deposit
1.2%

U.S. Treasuries
3.9%

U.S. Instrumentality
35.1%

Portfolio Composition
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Original Cost Original Cost
Maturity Distribution August 31, 2012 Percentage July 31, 2012

Overnight 272,800,000.00                                52.4% 343,800,000.00             

Under 90 Days 38,300,000.00                                  7.4% 2,200,000.00                 

90 to 180 Days 18,084,600.00                                  3.5% 3,000,000.00                 

180 Days to 1 Year 29,485,370.00                                  5.7% 42,669,970.00               

1 to 2 Years 35,066,831.25                                  6.7% 35,066,831.25               

2 to 3 Years 126,472,650.00                                24.3% 126,472,650.00             

Over 3 Years -                                                    0.0% -                                

Totals 520,209,451.25$                              100.0% 553,209,451.25$           

Maine State Treasurer
Investments - By Maturity

As of August 31, 2012
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Maine State Treasurer
Portfolio Holdings

As of August 31, 2012

DESCRIPTION
PURCHASE 

DATE
COUPON 

RATE

MATURITY 
DATE / CALL 

DATE PAR VALUE

ORIGINAL 
COST/ACCRUED 

INTEREST 
PURCHASE

AMORTIZED 
COST/ 

ACCRETION 
(AMORTIZATION)

FAIR 
VALUE/CHANGE 

IN FAIR VALUE
UNREALIZED GAIN 

(LOSS)
INTEREST 
RECEIVED

INTEREST 
EARNED

TOTAL 
ACCRUED 
INTEREST

% 
ALLOCATION YIELD

CASH AND EQUIVALENTS

BAR HARBOR BANK & TRUST 08/31/12 0.300 V 10,000,000.00 10,000,000.00 10,000,000.00 10,000,000.00 0.00 2,893.20 2,547.95 2,547.95 1.92% 0.300
0.00 0.00 0.00

CITIZENS BANK 08/31/12 0.050 V 200,000.00 200,000.00 200,000.00 200,000.00 0.00 0.00 8.47 16.94 0.04% 0.050
0.00 0.00 0.00

BANGOR SAVINGS BANK NOW 08/31/12 0.150 V 25,200,000.00 25,200,000.00 25,200,000.00 25,200,000.00 0.00 3,098.36 3,511.48 3,511.48 4.85% 0.150
0.00 0.00 0.00

TD BANKNORTH 08/31/12 0.100 V 77,000,000.00 77,000,000.00 77,000,000.00 77,000,000.00 0.00 8,526.04 5,572.60 5,572.60 14.82% 0.100
0.00 0.00 0.00

CITIGROUP GOVERNMENT NOW 08/31/12 0.100 V 200,000.00 200,000.00 200,000.00 200,000.00 0.00 0.00 16.94 33.88 0.04% 0.100
0.00 0.00 0.00

BANK OF AMERICA NOW 08/31/12 0.150 V 200,000.00 200,000.00 200,000.00 200,000.00 0.00 0.00 25.41 50.82 0.04% 0.150
0.00 0.00 0.00

ANDROSCOGGIN BANK 08/31/12 0.000 V 25,000,000.00 25,000,000.00 25,000,000.00 25,000,000.00 0.00 0.00 0.00 0.00 4.81% 0.000
0.00 0.00 0.00

ANDROSCOGGIN BANK #2 08/31/12 1.500 V 5,000,000.00 5,000,000.00 5,000,000.00 5,000,000.00 0.00 6,575.83 6,369.86 6,369.86 0.96% 1.500
0.00 0.00 0.00

BATH SAVINGS 08/31/12 0.200 V 13,000,000.00 13,000,000.00 13,000,000.00 13,000,000.00 0.00 2,279.47 2,208.22 2,208.22 2.50% 0.200
0.00 0.00 0.00

BIDDEFORD SAVINGS BANK 08/31/12 0.050 V 1,000,000.00 1,000,000.00 1,000,000.00 1,000,000.00 0.00 1,753.44 313.70 313.70 0.19% 0.050
0.00 0.00 0.00

CAMDEN NATIONAL BANK 08/31/12 0.100 V 75,000,000.00 75,000,000.00 75,000,000.00 75,000,000.00 0.00 6,147.78 6,967.53 6,967.53 14.44% 0.100
0.00 0.00 0.00

GOLDMAN SACHS MONEY MARKET FUND 08/31/12 0.010 V 1,000,000.00 1,000,000.00 1,000,000.00 1,000,000.00 0.00 5.67 5.27 5.27 0.19% 0.010
0.00 0.00 0.00

U.S. BANK 08/31/12 0.100 V 40,000,000.00 40,000,000.00 40,000,000.00 40,000,000.00 0.00 3,397.39 3,397.39 3,397.39 7.70% 0.100
0.00 0.00 0.00

TOTAL 272,800,000.00 272,800,000.00 272,800,000.00 272,800,000.00 0.00 34,677.18 30,944.82 30,995.64 52.51% 0.133
0.00 0.00 0.00
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Maine State Treasurer
Portfolio Holdings

As of August 31, 2012

DESCRIPTION
PURCHASE 

DATE
COUPON 

RATE

MATURITY 
DATE / CALL 

DATE PAR VALUE

ORIGINAL 
COST/ACCRUED 

INTEREST 
PURCHASE

AMORTIZED 
COST/ 

ACCRETION 
(AMORTIZATION)

FAIR 
VALUE/CHANGE 

IN FAIR VALUE
UNREALIZED GAIN 

(LOSS)
INTEREST 
RECEIVED

INTEREST 
EARNED

TOTAL 
ACCRUED 
INTEREST

% 
ALLOCATION YIELD

REPURCHASE AGREEMENTS

MORGAN STANLEY REPO AGRMT 08/31/12 0.180 09/04/12 38,000,000.00 38,000,000.00 38,000,000.00 38,000,000.00 0.00 0.00 190.00 190.00 7.31% 0.180
RE0936360 0.00 0.00 0.00

TOTAL 38,000,000.00 38,000,000.00 38,000,000.00 38,000,000.00 0.00 0.00 190.00 190.00 7.31% 0.180
0.00 0.00 0.00

CERTIFICATES OF DEPOSIT

KATAHDIN TRUST BANK CERT DEPOS 09/08/11 0.010 09/08/12 200,000.00 200,000.00 200,000.00 200,000.00 0.00 0.00 1.72 19.94 0.04% 0.010
RE0856162 0.00 0.00 0.00

SACO & BEDDFORD BANK CERT DEPOS 02/09/12 0.770 09/09/12 100,000.00 100,000.00 100,000.00 100,000.00 0.00 0.00 66.30 438.47 0.02% 0.770
RE0853631 0.00 0.00 0.00

BIDDEFORD SAVINGS BANK CERT DEPOS 06/27/12 0.300 12/27/12 3,000,000.00 3,000,000.00 3,000,000.00 3,000,000.00 0.00 0.00 775.00 1,650.00 0.58% 0.300
RE0935685 0.00 0.00 0.00

KATAHDIN TRUST BANK CERT DEPOS 03/06/12 0.010 03/06/13 60,000.00 60,000.00 60,000.00 60,000.00 0.00 0.00 0.51 2.98 0.01% 0.010
RE0857665 0.00 0.00 0.00

NORTHEAST BANK CERT DEPOS 04/12/12 0.900 04/12/13 200,000.00 200,000.00 200,000.00 200,000.00 0.00 0.00 155.00 710.00 0.04% 0.900
RE0908773 0.00 0.00 0.00

KATAHDIN TRUST BANK CERT DEPOS 05/18/12 0.010 05/18/13 100,000.00 100,000.00 100,000.00 100,000.00 0.00 0.00 0.86 2.94 0.02% 0.010
RE0857590 0.00 0.00 0.00

BAR HARBOR BANK CERT DEPOS 07/28/12 0.300 07/28/13 500,000.00 500,000.00 500,000.00 500,000.00 0.00 0.00 129.16 145.83 0.10% 0.300
RE0935958 0.00 0.00 0.00

CAMDEN NATIONAL BANK CERT DEPOS 07/31/12 0.300 07/31/13 100,000.00 100,000.00 100,000.00 100,000.00 0.00 0.00 25.84 26.67 0.02% 0.300
RE0935966 0.00 0.00 0.00

CAMDEN NATIONAL BANK CERT DEPOS 08/20/12 0.250 08/20/13 1,900,000.00 1,900,000.00 1,900,000.00 1,900,000.00 0.00 0.00 158.33 158.33 0.37% 0.250
RE0936469 0.00 0.00 0.00

TOTAL 6,160,000.00 6,160,000.00 6,160,000.00 6,160,000.00 0.00 0.00 1,312.72 3,155.16 1.19% 0.295
0.00 0.00 0.00
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Maine State Treasurer
Portfolio Holdings

As of August 31, 2012

DESCRIPTION
PURCHASE 

DATE
COUPON 

RATE

MATURITY 
DATE / CALL 

DATE PAR VALUE

ORIGINAL 
COST/ACCRUED 

INTEREST 
PURCHASE

AMORTIZED 
COST/ 

ACCRETION 
(AMORTIZATION)

FAIR 
VALUE/CHANGE 

IN FAIR VALUE
UNREALIZED GAIN 

(LOSS)
INTEREST 
RECEIVED

INTEREST 
EARNED

TOTAL 
ACCRUED 
INTEREST

% 
ALLOCATION YIELD

U.S. TREASURIES

US TREASURY NOTES 04/09/12 0.125 09/30/13 10,000,000.00 9,974,218.75 9,981,131.20 9,992,580.00 11,448.80 0.00 1,058.74 5,259.56 1.92% 0.300
912828RK8 307.38 1,477.80 1,170.00

US TREASURY NOTES 07/11/12 1.250 02/15/14 10,000,000.00 10,151,562.50 10,138,078.50 10,149,218.75 11,140.25 62,500.00 10,582.15 5,774.46 1.95% 0.297
912828QH6 0.00 (8,022.10) (8,981.25)

TOTAL 20,000,000.00 20,125,781.25 20,119,209.70 20,141,798.75 22,589.05 62,500.00 11,640.89 11,034.02 3.88% 0.299
307.38 (6,544.30) (7,811.25)

FEDERAL AGENCY SECURITIES

FNMA NOTES 06/24/11 0.750 02/26/13 15,000,000.00 15,084,600.00 15,024,656.10 15,041,160.00 16,503.90 56,250.00 9,375.00 1,562.50 2.90% 0.411
3135G0AK9 0.00 (4,219.50) (3,540.00)

FHLB GLOBAL BONDS 06/20/11 3.875 06/14/13 10,000,000.00 10,672,420.00 10,267,215.30 10,284,650.00 17,434.70 0.00 32,291.66 82,881.94 1.98% 0.465
31339X2M5 0.00 (28,284.90) (31,740.00)

FHLMC GLOBAL REFERENCE NOTES 07/07/11 3.750 06/28/13 15,000,000.00 15,952,950.00 15,399,177.15 15,443,055.00 43,877.85 0.00 46,875.00 98,437.50 2.97% 0.513
3137EABM0 0.00 (40,258.35) (46,905.00)

FEDERAL HOME LOAN BANK GLOBAL NOTE 11/21/11 0.375 11/27/13 15,000,000.00 14,941,050.00 14,963,709.90 15,026,850.00 63,140.10 0.00 4,687.50 14,687.50 2.89% 0.571
3133762C8 0.00 2,432.55 5,295.00

FNMA NOTES 10/07/11 3.000 09/16/14 10,000,000.00 10,667,700.00 10,464,882.20 10,560,340.00 95,457.80 0.00 25,000.00 137,500.00 2.03% 0.703
31398AYY2 . 0.00 (18,812.40) (21,510.00)

FNMA NOTES 04/09/12 3.000 09/16/14 10,000,000.00 10,605,600.00 10,508,044.30 10,560,340.00 52,295.70 0.00 25,000.00 137,500.00 2.03% 0.496
31398AYY2 19,166.67 (20,610.30) (21,510.00)

FANNIE MAE GLOBAL NOTES 11/21/11 0.625 10/30/14 10,000,000.00 9,963,700.00 9,973,227.10 10,067,010.00 93,782.90 0.00 5,208.33 21,006.94 1.94% 0.750
3135G0DW0 . 0.00 1,022.10 (150.00)

FANNIE MAE GLOBAL NOTES 05/25/12 0.625 10/30/14 10,000,000.00 10,032,200.00 10,028,686.90 10,067,010.00 38,323.10 0.00 5,208.33 21,006.94 1.94% 0.492
3135G0DW0 0.00 (1,097.80) (150.00)

FNMA NOTES (CALLABLE) 11/14/11 1.000 11/14/14 20,000,000.00 20,040,000.00 20,008,127.20 20,022,580.00 14,452.80 0.00 16,666.66 59,444.44 3.85% 0.932
3135G0FF5 11/14/12 0.00 (3,340.00) (8,920.00)

FREDDIE MAC GLOBAL NOTES 06/15/12 0.750 11/25/14 25,000,000.00 25,168,750.00 25,154,249.00 25,239,200.00 84,951.00 0.00 15,625.00 50,000.00 4.86% 0.472
3137EACY3 10,416.67 (5,724.00) (13,400.00)

FANNIE MAE (CALLABLE) GLOBAL NOTES 07/10/12 0.500 01/09/15 15,000,000.00 14,999,250.00 14,999,292.45 15,017,775.00 18,482.55 0.00 6,250.00 10,833.33 2.89% 0.502
3135G0MJ9 07/09/13 208.33 25.05 75.00
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Maine State Treasurer
Portfolio Holdings

As of August 31, 2012

DESCRIPTION
PURCHASE 

DATE
COUPON 

RATE

MATURITY 
DATE / CALL 

DATE PAR VALUE

ORIGINAL 
COST/ACCRUED 

INTEREST 
PURCHASE

AMORTIZED 
COST/ 

ACCRETION 
(AMORTIZATION)

FAIR 
VALUE/CHANGE 

IN FAIR VALUE
UNREALIZED GAIN 

(LOSS)
INTEREST 
RECEIVED

INTEREST 
EARNED

TOTAL 
ACCRUED 
INTEREST

% 
ALLOCATION YIELD

FANNIE MAE (CALLABLE) GLOBAL NOTES 02/24/12 0.750 02/24/15 15,000,000.00 15,064,050.00 15,047,479.80 15,101,010.00 53,530.20 56,250.00 9,375.00 2,187.50 2.91% 0.606
3135G0HH9 02/24/14 0.00 (2,659.65) (2,640.00)

FANNIE MAE GLOBAL NOTES 04/09/12 0.375 03/16/15 10,000,000.00 9,931,400.00 9,940,548.20 10,005,720.00 65,171.80 0.00 3,125.00 17,187.50 1.93% 0.611
3135G0HG1 2,395.83 1,932.70 440.00

TOTAL 180,000,000.00 183,123,670.00 181,779,295.60 182,436,700.00 657,404.40 112,500.00 204,687.48 654,236.09 35.12% 0.581
32,187.50 (119,594.50) (144,655.00)

GRAND TOTAL 516,960,000.00 520,209,451.25 518,858,505.30 519,538,498.75 679,993.45 209,677.18 248,775.91 699,610.91 100.00% 0.302
32,494.88 (126,138.80) (152,466.25)
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CUSIP TYPE
COUPON 

RATE
MATURITY 

DATE
NEXT CALL 

DATE
S&P 

RATING
MOODYS' 

RATING
PAR VALUE/ 

SHARES
ORIGINAL 

COST

% PORTFOLIO 
ORIGINAL 

COST MARKET VALUE
% PORTFOLIO 

MARKET VALUE

WEIGHTED 
AVERAGE 

EFFECTIVE 
DURATION 

(YEARS)

FNMA

3135G0AK9 U.S. INSTRUMENTALITY 0.750 2/26/2013 AA+ Aaa 15,000,000.00 15,084,600.00 2.90% 15,041,160.00 2.90% 0.49

31398AYY2 . U.S. INSTRUMENTALITY 3.000 9/16/2014 AA+ Aaa 10,000,000.00 10,667,700.00 2.05% 10,560,340.00 2.03% 1.97

31398AYY2 U.S. INSTRUMENTALITY 3.000 9/16/2014 AA+ Aaa 10,000,000.00 10,605,600.00 2.04% 10,560,340.00 2.03% 1.97

3135G0DW0 . U.S. INSTRUMENTALITY 0.625 10/30/2014 AA+ Aaa 10,000,000.00 9,963,700.00 1.92% 10,067,010.00 1.94% 2.15

3135G0DW0 U.S. INSTRUMENTALITY 0.625 10/30/2014 AA+ Aaa 10,000,000.00 10,032,200.00 1.93% 10,067,010.00 1.94% 2.15

3135G0FF5 U.S. INSTRUMENTALITY 1.000 11/14/2014 11/14/2012 AA+ Aaa 20,000,000.00 20,040,000.00 3.85% 20,022,580.00 3.85% 0.21

3135G0MJ9 U.S. INSTRUMENTALITY 0.500 1/9/2015 7/9/2013 AA+ Aaa 15,000,000.00 14,999,250.00 2.88% 15,017,775.00 2.89% 1.20

3135G0HH9 U.S. INSTRUMENTALITY 0.750 2/24/2015 2/24/2014 AA+ Aaa 15,000,000.00 15,064,050.00 2.90% 15,101,010.00 2.91% 2.17

3135G0HG1 U.S. INSTRUMENTALITY 0.375 3/16/2015 AA+ Aaa 10,000,000.00 9,931,400.00 1.91% 10,005,720.00 1.93% 2.52

ISSUER TOTAL 115,000,000.00 116,388,500.00 22.37% 116,442,945.00 22.41% 1.48

TD BANKNORTH
RE0TDBANKMF1 CASH AND CASH EQUIVALENTS 0.000 9/1/2012 NR NR 77,000,000.00 77,000,000.00 14.80% 77,000,000.00 14.82% 0.00

ISSUER TOTAL 77,000,000.00 77,000,000.00 14.80% 77,000,000.00 14.82% 0.00

CAMDEN NATIONAL
RE0CAMDENNB9CASH AND CASH EQUIVALENTS 0.000 9/1/2012 NR NR 75,000,000.00 75,000,000.00 14.42% 75,000,000.00 14.44% 0.00

RE0935966 CERTIFICATES OF DEPOSIT 0.300 7/31/2013 NR NR 100,000.00 100,000.00 0.02% 100,000.00 0.02% 0.91

RE0936469 CERTIFICATES OF DEPOSIT 0.250 8/20/2013 NR NR 1,900,000.00 1,900,000.00 0.37% 1,900,000.00 0.37% 0.97

ISSUER TOTAL 77,000,000.00 77,000,000.00 14.80% 77,000,000.00 14.82% 0.03

FHLMC
3137EABM0 U.S. INSTRUMENTALITY 3.750 6/28/2013 AA+ Aaa 15,000,000.00 15,952,950.00 3.07% 15,443,055.00 2.97% 0.82

3137EACY3 U.S. INSTRUMENTALITY 0.750 11/25/2014 AA+ Aaa 25,000,000.00 25,168,750.00 4.84% 25,239,200.00 4.86% 2.21

ISSUER TOTAL 40,000,000.00 41,121,700.00 7.90% 40,682,255.00 7.83% 1.68

U.S. BANK
RE0USBANKMF6 CASH AND CASH EQUIVALENTS 0.000 9/1/2012 NR NR 40,000,000.00 40,000,000.00 7.69% 40,000,000.00 7.70% 0.00

ISSUER TOTAL 40,000,000.00 40,000,000.00 7.69% 40,000,000.00 7.70% 0.00

Maine State Treasurer
GASB 40 - Deposit and Investment Risk Disclosure

As of August 31, 2012
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Maine State Treasurer
GASB 40 - Deposit and Investment Risk Disclosure

As of August 31, 2012

MORGAN STANLEY
RE0936360 REPURCHASE AGREEMENT 0.180 9/4/2012 A-1 NR 38,000,000.00 38,000,000.00 7.30% 38,000,000.00 7.31% 0.01

ISSUER TOTAL 38,000,000.00 38,000,000.00 7.30% 38,000,000.00 7.31% 0.01

ANDROSCOGGIN 
RE0ANDROBNK7CASH AND CASH EQUIVALENTS 0.000 9/1/2012 NR NR 30,000,000.00 30,000,000.00 5.77% 30,000,000.00 5.77% 0.00

ISSUER TOTAL 30,000,000.00 30,000,000.00 5.77% 30,000,000.00 5.77% 0.00

FHLB
31339X2M5 U.S. INSTRUMENTALITY 3.875 6/14/2013 AA+ Aaa 10,000,000.00 10,672,420.00 2.05% 10,284,650.00 1.98% 0.78

3133762C8 U.S. INSTRUMENTALITY 0.375 11/27/2013 AA+ Aaa 15,000,000.00 14,941,050.00 2.87% 15,026,850.00 2.89% 1.23

ISSUER TOTAL 25,000,000.00 25,613,470.00 4.92% 25,311,500.00 4.87% 1.05

BANGOR SAVINGS
RE0BANGORSA9CASH AND CASH EQUIVALENTS 0.000 9/1/2012 NR NR 25,200,000.00 25,200,000.00 4.84% 25,200,000.00 4.85% 0.00

ISSUER TOTAL 25,200,000.00 25,200,000.00 4.84% 25,200,000.00 4.85% 0.00

US TREASURY
912828RK8 U.S. TREASURY 0.125 9/30/2013 AA+ Aaa 10,000,000.00 9,974,218.75 1.92% 9,992,580.00 1.92% 1.08

912828QH6 U.S. TREASURY 1.250 2/15/2014 AA+ Aaa 10,000,000.00 10,151,562.50 1.95% 10,149,218.75 1.95% 1.45

ISSUER TOTAL 20,000,000.00 20,125,781.25 3.87% 20,141,798.75 3.88% 1.26

BATH SAVINGS
RE0BATHSAVI3 CASH AND CASH EQUIVALENTS 0.000 9/1/2012 NR NR 13,000,000.00 13,000,000.00 2.50% 13,000,000.00 2.50% 0.00

ISSUER TOTAL 13,000,000.00 13,000,000.00 2.50% 13,000,000.00 2.50% 0.00

BAR HARBOR
RE0BHARBRMF3 CASH AND CASH EQUIVALENTS 0.000 9/1/2012 NR NR 10,000,000.00 10,000,000.00 1.92% 10,000,000.00 1.92% 0.00

RE0935958 CERTIFICATES OF DEPOSIT 0.300 7/28/2013 NR NR 500,000.00 500,000.00 0.10% 500,000.00 0.10% 0.90

ISSUER TOTAL 10,500,000.00 10,500,000.00 2.02% 10,500,000.00 2.02% 0.04
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Maine State Treasurer
GASB 40 - Deposit and Investment Risk Disclosure

As of August 31, 2012

BIDDEFORD SAVINGS BANK
RE0BIDDEFRD2 CASH AND CASH EQUIVALENTS 0.000 9/1/2012 1,000,000.00 1,000,000.00 0.19% 1,000,000.00 0.19% 0.00

RE0935685 CERTIFICATES OF DEPOSIT 0.300 12/27/2012 NR NR 3,000,000.00 3,000,000.00 0.58% 3,000,000.00 0.58% 0.32

ISSUER TOTAL 4,000,000.00 4,000,000.00 0.77% 4,000,000.00 0.77% 0.24

GOLDMAN SACHS MMF
RE038141W323 CASH AND CASH EQUIVALENTS 0.000 9/1/2012 AAAm Aaa 1,000,000.00 1,000,000.00 0.19% 1,000,000.00 0.19% 0.00

ISSUER TOTAL 1,000,000.00 1,000,000.00 0.19% 1,000,000.00 0.19% 0.00

KATAHDIN TRUST
RE0856162 CERTIFICATES OF DEPOSIT 0.010 9/8/2012 NR NR 200,000.00 200,000.00 0.04% 200,000.00 0.04% 0.02

RE0857665 CERTIFICATES OF DEPOSIT 0.010 3/6/2013 NR NR 60,000.00 60,000.00 0.01% 60,000.00 0.01% 0.51

RE0857590 CERTIFICATES OF DEPOSIT 0.010 5/18/2013 NR NR 100,000.00 100,000.00 0.02% 100,000.00 0.02% 0.71

ISSUER TOTAL 360,000.00 360,000.00 0.07% 360,000.00 0.07% 0.30

BOA MERRILL LYNCH
RE0BOFANOW06CASH AND CASH EQUIVALENTS 0.000 9/1/2012 NR NR 200,000.00 200,000.00 0.04% 200,000.00 0.04% 0.00

ISSUER TOTAL 200,000.00 200,000.00 0.04% 200,000.00 0.04% 0.00

CITIZENS BANK
RE0CITIZENS4 CASH AND CASH EQUIVALENTS 0.000 9/1/2012 NR NR 200,000.00 200,000.00 0.04% 200,000.00 0.04% 0.00

ISSUER TOTAL 200,000.00 200,000.00 0.04% 200,000.00 0.04% 0.00

NORTHEAST BANK
RE0908773 CERTIFICATES OF DEPOSIT 0.900 4/12/2013 NR NR 200,000.00 200,000.00 0.04% 200,000.00 0.04% 0.61

ISSUER TOTAL 200,000.00 200,000.00 0.04% 200,000.00 0.04% 0.61
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Maine State Treasurer
GASB 40 - Deposit and Investment Risk Disclosure

As of August 31, 2012

CITIGROUP NOW
RE0CITIGOVT2 CASH AND CASH EQUIVALENTS 0.000 9/1/2012 NR NR 200,000.00 200,000.00 0.04% 200,000.00 0.04% 0.00

ISSUER TOTAL 200,000.00 200,000.00 0.04% 200,000.00 0.04% 0.00

SACO & BEDDFORD
RE0853631 CERTIFICATES OF DEPOSIT 0.770 9/9/2012 NR NR 100,000.00 100,000.00 0.02% 100,000.00 0.02% 0.02

ISSUER TOTAL 100,000.00 100,000.00 0.02% 100,000.00 0.02% 0.02

GRAND TOTAL 516,960,000.00 520,209,451.25 100.00% 519,538,498.75 100.00%
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Maine State Treasurer
Securities Purchased

During the Month Ended August 31, 2012

CUSIP ISSUER DATE COUPON MATURITY CALL DATE
PAR 

VALUE/SHARES UNIT COST PRINCIPAL

ACCRUED 
INTEREST 

PURCHASED YIELD

CASH AND EQUIVALENTS

TDBANKMF1 TD BANKNORTH 8/6/2012 0.100 V 8,000,000.00 100.00 8,000,000.00 0.00 0.100 V

TDBANKMF1 TD BANKNORTH 8/21/2012 0.100 V 52,000,000.00 100.00 52,000,000.00 0.00 0.100 V

TDBANKMF1 TD BANKNORTH 8/22/2012 0.100 V 8,000,000.00 100.00 8,000,000.00 0.00 0.100 V

TDBANKMF1 TD BANKNORTH 8/29/2012 0.100 V 17,000,000.00 100.00 17,000,000.00 0.00 0.100 V

TOTAL: 85,000,000.00 85,000,000.00 0.00

REPURCHASE AGREEMENTS

RE0936337 MORGAN STANLEY 8/3/2012 0.150 8/6/2012 20,000,000.00 100.00 20,000,000.00 0.00 0.15

RE0936345 MORGAN STANLEY 8/3/2012 0.140 8/10/2012 20,000,000.00 100.00 20,000,000.00 0.00 0.14

RE0936352 BOA MERRILL LYNCH 8/8/2012 0.140 8/9/2012 19,000,000.00 100.00 19,000,000.00 0.00 0.14

RE0936378 BOA MERRILL LYNCH 8/10/2012 0.140 8/13/2012 27,000,000.00 100.00 27,000,000.00 0.00 0.14

RE0936386 MORGAN STANLEY 8/10/2012 0.140 8/13/2012 30,000,000.00 100.00 30,000,000.00 0.00 0.14

RE0936394 BOA MERRILL LYNCH 8/13/2012 0.130 8/14/2012 45,000,000.00 100.00 45,000,000.00 0.00 0.13

RE0936402 BOA MERRILL LYNCH 8/14/2012 0.120 8/15/2012 50,000,000.00 100.00 50,000,000.00 0.00 0.12

RE0936410 MORGAN STANLEY 8/15/2012 0.160 8/16/2012 60,000,000.00 100.00 60,000,000.00 0.00 0.16

RE0936428 MORGAN STANLEY 8/15/2012 0.150 8/22/2012 30,000,000.00 100.00 30,000,000.00 0.00 0.15

RE0936436 MORGAN STANLEY 8/16/2012 0.130 8/17/2012 68,000,000.00 100.00 68,000,000.00 0.00 0.13

RE0936444 MORGAN STANLEY 8/17/2012 0.120 8/20/2012 68,000,000.00 100.00 68,000,000.00 0.00 0.12

RE0936451 BOA MERRILL LYNCH 8/17/2012 0.110 8/20/2012 48,000,000.00 100.00 48,000,000.00 0.00 0.11

RE0936477 MORGAN STANLEY 8/20/2012 0.110 8/21/2012 53,000,000.00 100.00 53,000,000.00 0.00 0.11

RE0936485 BOA MERRILL LYNCH 8/20/2012 0.110 8/21/2012 60,000,000.00 100.00 60,000,000.00 0.00 0.11

RE0936493 BOA MERRILL LYNCH 8/21/2012 0.100 8/22/2012 68,000,000.00 100.00 68,000,000.00 0.00 0.10

RE0936501 BOA MERRILL LYNCH 8/22/2012 0.110 8/29/2012 50,000,000.00 100.00 50,000,000.00 0.00 0.11

RE0936519 MORGAN STANLEY 8/22/2012 0.120 8/23/2012 50,000,000.00 100.00 50,000,000.00 0.00 0.12

RE0936527 MORGAN STANLEY 8/23/2012 0.150 8/24/2012 41,000,000.00 100.00 41,000,000.00 0.00 0.15

RE0936535 BOA MERRILL LYNCH 8/24/2012 0.140 8/27/2012 25,000,000.00 100.00 25,000,000.00 0.00 0.14

RE0936543 MORGAN STANLEY 8/24/2012 0.150 8/27/2012 27,000,000.00 100.00 27,000,000.00 0.00 0.15

RE0936550 BOA MERRILL LYNCH 8/29/2012 0.110 8/30/2012 30,000,000.00 100.00 30,000,000.00 0.00 0.11

RE0936568 BOA MERRILL LYNCH 8/30/2012 0.140 8/31/2012 17,000,000.00 100.00 17,000,000.00 0.00 0.14

RE0936360 MORGAN STANLEY 8/31/2012 0.180 9/4/2012 38,000,000.00 100.00 38,000,000.00 0.00 0.18

TOTAL: 944,000,000.00 944,000,000.00 0.00
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Maine State Treasurer
Securities Purchased

During the Month Ended August 31, 2012

CUSIP ISSUER DATE COUPON MATURITY CALL DATE
PAR 

VALUE/SHARES UNIT COST PRINCIPAL

ACCRUED 
INTEREST 

PURCHASED YIELD

CERTIFICATES OF DEPOSIT

RE0936469 CAMDEN NATIONAL 8/20/2012 0.250 8/20/2013 1,900,000.00 100.00 1,900,000.00 0.00 0.25

TOTAL: 1,900,000.00 1,900,000.00 0.00

GRAND TOTAL: 1,030,900,000.00 1,030,900,000.00 0.00

PFM Asset Management LLC Purchases Page 14 of 20



Maine State Treasurer
Securities Sold and Matured

During the Month Ended August 31, 2012

CUSIP ISSUER DATE COUPON
MATURITY/
CALL DATE

PAR 
VALUE/SHARES ORIGINAL COST

AMORTIZED 
COST AT SALE 
OR MATURITY
ACCRETION / 

(AMORT)

SALE / 
MATURITY 

PRICE

MARKET VALUE 
AT SALE OR 
MATURITY / 
CHANGE IN 

MARKET VALUE
REALIZED 

GAIN (LOSS)

ACCRUED 
INTEREST 

SOLD
INTEREST 
RECEIVED

INTEREST 
EARNED YIELD

CASH AND EQUIVALENTS

TDBANKMF1 TD BANKNORTH 8/1/2012 0.100 V 22,000,000.00 22,000,000.00 22,000,000.00 100.00 22,000,000.00 0.00 0.00 0.00 0.00 0.100 V

0.00 0.00

TDBANKMF1 TD BANKNORTH 8/2/2012 0.100 V 19,000,000.00 19,000,000.00 19,000,000.00 100.00 19,000,000.00 0.00 0.00 0.00 0.00 0.100 V

0.00 0.00

TDBANKMF1 TD BANKNORTH 8/3/2012 0.100 V 43,000,000.00 43,000,000.00 43,000,000.00 100.00 43,000,000.00 0.00 0.00 0.00 0.00 0.100 V

0.00 0.00

TDBANKMF1 TD BANKNORTH 8/9/2012 0.100 V 20,000,000.00 20,000,000.00 20,000,000.00 100.00 20,000,000.00 0.00 0.00 0.00 0.00 0.100 V

0.00 0.00

BIDDEFRD2 BIDDEFORD SAVINGS BAN 8/23/2012 0.050 V 4,000,000.00 4,000,000.00 4,000,000.00 100.00 4,000,000.00 0.00 0.00 0.00 0.00 0.050 V

0.00 0.00

BIDDEFRD2 BIDDEFORD SAVINGS BAN 8/23/2012 0.050 V 5,000,000.00 5,000,000.00 5,000,000.00 100.00 5,000,000.00 0.00 0.00 0.00 0.00 0.050 V

0.00 0.00

TDBANKMF1 TD BANKNORTH 8/27/2012 0.100 V 15,000,000.00 15,000,000.00 15,000,000.00 100.00 15,000,000.00 0.00 0.00 0.00 0.00 0.100 V

0.00 0.00

TDBANKMF1 TD BANKNORTH 8/28/2012 0.100 V 28,000,000.00 28,000,000.00 28,000,000.00 100.00 28,000,000.00 0.00 0.00 0.00 0.00 0.100 V

0.00 0.00

156,000,000.00 156,000,000.00 156,000,000.00 156,000,000.00 0.00 0.00 0.00 0.00
TOTAL: 0.00 0.00

REPURCHASE AGREEMENTS

RE0936337 MORGAN STANLEY 8/6/2012 0.150 8/6/2012 20,000,000.00 20,000,000.00 20,000,000.00 0.00 20,000,000.00 0.00 250.00 0.00 250.00 0.15

0.00 0.00

RE0936352 BOA MERRILL LYNCH 8/9/2012 0.140 8/9/2012 19,000,000.00 19,000,000.00 19,000,000.00 0.00 19,000,000.00 0.00 73.89 0.00 73.89 0.14

0.00 0.00

RE0936345 MORGAN STANLEY 8/10/2012 0.140 8/10/2012 20,000,000.00 20,000,000.00 20,000,000.00 0.00 20,000,000.00 0.00 544.44 0.00 544.44 0.14

0.00 0.00

RE0936378 BOA MERRILL LYNCH 8/13/2012 0.140 8/13/2012 27,000,000.00 27,000,000.00 27,000,000.00 0.00 27,000,000.00 0.00 315.00 0.00 315.00 0.14

0.00 0.00

RE0936386 MORGAN STANLEY 8/13/2012 0.140 8/13/2012 30,000,000.00 30,000,000.00 30,000,000.00 0.00 30,000,000.00 0.00 350.00 0.00 350.00 0.14

0.00 0.00

RE0936394 BOA MERRILL LYNCH 8/14/2012 0.130 8/14/2012 45,000,000.00 45,000,000.00 45,000,000.00 0.00 45,000,000.00 0.00 162.50 0.00 162.50 0.13

0.00 0.00

RE0936402 BOA MERRILL LYNCH 8/15/2012 0.120 8/15/2012 50,000,000.00 50,000,000.00 50,000,000.00 0.00 50,000,000.00 0.00 166.67 0.00 166.67 0.12

0.00 0.00
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Maine State Treasurer
Securities Sold and Matured

During the Month Ended August 31, 2012

CUSIP ISSUER DATE COUPON
MATURITY/
CALL DATE

PAR 
VALUE/SHARES ORIGINAL COST

AMORTIZED 
COST AT SALE 
OR MATURITY
ACCRETION / 

(AMORT)

SALE / 
MATURITY 

PRICE

MARKET VALUE 
AT SALE OR 
MATURITY / 
CHANGE IN 

MARKET VALUE
REALIZED 

GAIN (LOSS)

ACCRUED 
INTEREST 

SOLD
INTEREST 
RECEIVED

INTEREST 
EARNED YIELD

RE0936410 MORGAN STANLEY 8/16/2012 0.160 8/16/2012 60,000,000.00 60,000,000.00 60,000,000.00 0.00 60,000,000.00 0.00 266.67 0.00 266.67 0.16

0.00 0.00

RE0936436 MORGAN STANLEY 8/17/2012 0.130 8/17/2012 68,000,000.00 68,000,000.00 68,000,000.00 0.00 68,000,000.00 0.00 245.56 0.00 245.56 0.13

0.00 0.00

RE0936444 MORGAN STANLEY 8/20/2012 0.120 8/20/2012 68,000,000.00 68,000,000.00 68,000,000.00 0.00 68,000,000.00 0.00 680.00 0.00 680.00 0.12

0.00 0.00

RE0936451 BOA MERRILL LYNCH 8/20/2012 0.110 8/20/2012 48,000,000.00 48,000,000.00 48,000,000.00 0.00 48,000,000.00 0.00 440.00 0.00 440.00 0.11

0.00 0.00

RE0936477 MORGAN STANLEY 8/21/2012 0.110 8/21/2012 53,000,000.00 53,000,000.00 53,000,000.00 0.00 53,000,000.00 0.00 161.94 0.00 161.94 0.11

0.00 0.00

RE0936485 BOA MERRILL LYNCH 8/21/2012 0.110 8/21/2012 60,000,000.00 60,000,000.00 60,000,000.00 0.00 60,000,000.00 0.00 183.34 0.00 183.34 0.11

0.00 0.00

RE0936428 MORGAN STANLEY 8/22/2012 0.150 8/22/2012 30,000,000.00 30,000,000.00 30,000,000.00 0.00 30,000,000.00 0.00 875.00 0.00 875.00 0.15

0.00 0.00

RE0936493 BOA MERRILL LYNCH 8/22/2012 0.100 8/22/2012 68,000,000.00 68,000,000.00 68,000,000.00 0.00 68,000,000.00 0.00 188.89 0.00 188.89 0.10

0.00 0.00

RE0936519 MORGAN STANLEY 8/23/2012 0.120 8/23/2012 50,000,000.00 50,000,000.00 50,000,000.00 0.00 50,000,000.00 0.00 166.66 0.00 166.66 0.12

0.00 0.00

RE0936527 MORGAN STANLEY 8/24/2012 0.150 8/24/2012 41,000,000.00 41,000,000.00 41,000,000.00 0.00 41,000,000.00 0.00 170.83 0.00 170.83 0.15

0.00 0.00

RE0936535 BOA MERRILL LYNCH 8/27/2012 0.140 8/27/2012 25,000,000.00 25,000,000.00 25,000,000.00 0.00 25,000,000.00 0.00 291.67 0.00 291.67 0.14

0.00 0.00

RE0936543 MORGAN STANLEY 8/27/2012 0.150 8/27/2012 27,000,000.00 27,000,000.00 27,000,000.00 0.00 27,000,000.00 0.00 337.50 0.00 337.50 0.15

0.00 0.00

RE0936501 BOA MERRILL LYNCH 8/29/2012 0.110 8/29/2012 50,000,000.00 50,000,000.00 50,000,000.00 0.00 50,000,000.00 0.00 1,069.44 0.00 1,069.44 0.11

0.00 0.00

RE0936550 BOA MERRILL LYNCH 8/30/2012 0.110 8/30/2012 30,000,000.00 30,000,000.00 30,000,000.00 0.00 30,000,000.00 0.00 91.67 0.00 91.67 0.11

0.00 0.00

RE0936568 BOA MERRILL LYNCH 8/31/2012 0.140 8/31/2012 17,000,000.00 17,000,000.00 17,000,000.00 0.00 17,000,000.00 0.00 66.11 0.00 66.11 0.14

0.00 0.00

906,000,000.00 906,000,000.00 906,000,000.00 906,000,000.00 0.00 7,097.78 0.00 7,097.78
TOTAL: 0.00 0.00
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Maine State Treasurer
Securities Sold and Matured

During the Month Ended August 31, 2012

CUSIP ISSUER DATE COUPON
MATURITY/
CALL DATE

PAR 
VALUE/SHARES ORIGINAL COST

AMORTIZED 
COST AT SALE 
OR MATURITY
ACCRETION / 

(AMORT)

SALE / 
MATURITY 

PRICE

MARKET VALUE 
AT SALE OR 
MATURITY / 
CHANGE IN 

MARKET VALUE
REALIZED 

GAIN (LOSS)

ACCRUED 
INTEREST 

SOLD
INTEREST 
RECEIVED

INTEREST 
EARNED YIELD

CERTIFICATES OF DEPOSIT

RE0855875 CAMDEN NATIONAL 8/20/2012 0.450 8/20/2012 1,900,000.00 1,900,000.00 1,900,000.00 100.00 1,900,000.00 0.00 8,515.10 0.00 273.85 0.45

0.00 0.00

1,900,000.00 1,900,000.00 1,900,000.00 1,900,000.00 0.00 8,515.10 0.00 273.85
TOTAL: 0.00 0.00

1,063,900,000.00 1,063,900,000.00 1,063,900,000.00 1,063,900,000.00 0.00 15,612.88 0.00 7,371.63
GRAND TOTAL: 0.00 0.00

PFM Asset Management LLC Sales and Maturities Page 17 of 20



Maine State Treasurer
Transaction Report

For the Month Ended August 31, 2012

DATE CUSIP TRANSACTION SECURITY TYPE DESCRIPTION MATURITY PAR VALUE/SHARES PRINCIPAL INTEREST
TRANSACTION 

TOTAL BALANCE

8/1/2012 RE038141W323 INTEREST CASH EQUIV GOLDMAN SACHS MMF 1/0/1900 0.00 0.00 5.67 5.67 5.67

RE0ANDROBNK7INTEREST CASH EQUIV ANDROSCOGGIN 1/0/1900 0.00 0.00 6,575.83 6,575.83 6,581.50

RE0BANGORSA9INTEREST CASH EQUIV BANGOR SAVINGS 1/0/1900 0.00 0.00 3,098.36 3,098.36 9,679.86

RE0BATHSAVI3 INTEREST CASH EQUIV BATH SAVINGS 1/0/1900 0.00 0.00 2,279.47 2,279.47 11,959.33

RE0BHARBRMF3INTEREST CASH EQUIV BAR HARBOR 1/0/1900 0.00 0.00 2,893.20 2,893.20 14,852.53

RE0BIDDEFRD2 INTEREST CASH EQUIV BIDDEFORD SAVINGS BANK 1/0/1900 0.00 0.00 1,753.44 1,753.44 16,605.97

RE0CAMDENNB9INTEREST CASH EQUIV CAMDEN NATIONAL 1/0/1900 0.00 0.00 6,147.78 6,147.78 22,753.75

RE0TDBANKMF1INTEREST CASH EQUIV TD BANKNORTH 1/0/1900 0.00 0.00 8,526.04 8,526.04 31,279.79

RE0USBANKMF6INTEREST CASH EQUIV U.S. BANK 1/0/1900 0.00 0.00 3,397.39 3,397.39 34,677.18

RE0TDBANKMF1SELL CASH EQUIV TD BANKNORTH 1/0/1900 22,000,000.00 22,000,000.00 0.00 22,000,000.00 22,034,677.18

8/2/2012 RE0TDBANKMF1SELL CASH EQUIV TD BANKNORTH 1/0/1900 19,000,000.00 19,000,000.00 0.00 19,000,000.00 41,034,677.18

8/3/2012 RE0936337 BUY REPO MORGAN STANLEY 8/6/2012 20,000,000.00 20,000,000.00 0.00 (20,000,000.00) 21,034,677.18

RE0936345 BUY REPO MORGAN STANLEY 8/10/2012 20,000,000.00 20,000,000.00 0.00 (20,000,000.00) 1,034,677.18

RE0TDBANKMF1SELL CASH EQUIV TD BANKNORTH 1/0/1900 43,000,000.00 43,000,000.00 0.00 43,000,000.00 44,034,677.18

8/6/2012 RE0TDBANKMF1BUY CASH EQUIV TD BANKNORTH 1/0/1900 8,000,000.00 8,000,000.00 0.00 (8,000,000.00) 36,034,677.18

RE0936337 MATURITY REPO MORGAN STANLEY 8/6/2012 20,000,000.00 20,000,000.00 250.00 20,000,250.00 56,034,927.18

8/8/2012 RE0936352 BUY REPO BOA MERRILL LYNCH 8/9/2012 19,000,000.00 19,000,000.00 0.00 (19,000,000.00) 37,034,927.18

8/9/2012 RE0936352 MATURITY REPO BOA MERRILL LYNCH 8/9/2012 19,000,000.00 19,000,000.00 73.89 19,000,073.89 56,035,001.07

RE0TDBANKMF1SELL CASH EQUIV TD BANKNORTH 1/0/1900 20,000,000.00 20,000,000.00 0.00 20,000,000.00 76,035,001.07

8/10/2012 RE0936378 BUY REPO BOA MERRILL LYNCH 8/13/2012 27,000,000.00 27,000,000.00 0.00 (27,000,000.00) 49,035,001.07

RE0936386 BUY REPO MORGAN STANLEY 8/13/2012 30,000,000.00 30,000,000.00 0.00 (30,000,000.00) 19,035,001.07

RE0936345 MATURITY REPO MORGAN STANLEY 8/10/2012 20,000,000.00 20,000,000.00 544.44 20,000,544.44 39,035,545.51

8/13/2012 RE0936394 BUY REPO BOA MERRILL LYNCH 8/14/2012 45,000,000.00 45,000,000.00 0.00 (45,000,000.00) (5,964,454.49)

RE0936378 MATURITY REPO BOA MERRILL LYNCH 8/13/2012 27,000,000.00 27,000,000.00 315.00 27,000,315.00 21,035,860.51

RE0936386 MATURITY REPO MORGAN STANLEY 8/13/2012 30,000,000.00 30,000,000.00 350.00 30,000,350.00 51,036,210.51

8/14/2012 RE0936402 BUY REPO BOA MERRILL LYNCH 8/15/2012 50,000,000.00 50,000,000.00 0.00 (50,000,000.00) 1,036,210.51

RE0936394 MATURITY REPO BOA MERRILL LYNCH 8/14/2012 45,000,000.00 45,000,000.00 162.50 45,000,162.50 46,036,373.01

8/15/2012 912828QH6 INTEREST UST US TREASURY 2/15/2014 0.00 0.00 62,500.00 62,500.00 46,098,873.01

RE0936410 BUY REPO MORGAN STANLEY 8/16/2012 60,000,000.00 60,000,000.00 0.00 (60,000,000.00) (13,901,126.99)

RE0936428 BUY REPO MORGAN STANLEY 8/22/2012 30,000,000.00 30,000,000.00 0.00 (30,000,000.00) (43,901,126.99)

RE0936402 MATURITY REPO BOA MERRILL LYNCH 8/15/2012 50,000,000.00 50,000,000.00 166.67 50,000,166.67 6,099,039.68

8/16/2012 RE0936436 BUY REPO MORGAN STANLEY 8/17/2012 68,000,000.00 68,000,000.00 0.00 (68,000,000.00) (61,900,960.32)

RE0936410 MATURITY REPO MORGAN STANLEY 8/16/2012 60,000,000.00 60,000,000.00 266.67 60,000,266.67 (1,900,693.65)

8/17/2012 RE0936444 BUY REPO MORGAN STANLEY 8/20/2012 68,000,000.00 68,000,000.00 0.00 (68,000,000.00) (69,900,693.65)

RE0936451 BUY REPO BOA MERRILL LYNCH 8/20/2012 48,000,000.00 48,000,000.00 0.00 (48,000,000.00) (117,900,693.65)

RE0936436 MATURITY REPO MORGAN STANLEY 8/17/2012 68,000,000.00 68,000,000.00 245.56 68,000,245.56 (49,900,448.09)

8/20/2012 RE0936469 BUY CD CAMDEN NATIONAL 8/20/2013 1,900,000.00 1,900,000.00 0.00 (1,900,000.00) (51,800,448.09)

RE0936477 BUY REPO MORGAN STANLEY 8/21/2012 53,000,000.00 53,000,000.00 0.00 (53,000,000.00) (104,800,448.09)
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Maine State Treasurer
Transaction Report

For the Month Ended August 31, 2012

DATE CUSIP TRANSACTION SECURITY TYPE DESCRIPTION MATURITY PAR VALUE/SHARES PRINCIPAL INTEREST
TRANSACTION 

TOTAL BALANCE

RE0936485 BUY REPO BOA MERRILL LYNCH 8/21/2012 60,000,000.00 60,000,000.00 0.00 (60,000,000.00) (164,800,448.09)

RE0855875 MATURITY CD CAMDEN NATIONAL 8/20/2012 1,900,000.00 1,900,000.00 8,515.10 1,908,515.10 (162,891,932.99)

RE0936444 MATURITY REPO MORGAN STANLEY 8/20/2012 68,000,000.00 68,000,000.00 680.00 68,000,680.00 (94,891,252.99)

RE0936451 MATURITY REPO BOA MERRILL LYNCH 8/20/2012 48,000,000.00 48,000,000.00 440.00 48,000,440.00 (46,890,812.99)

8/21/2012 RE0936493 BUY REPO BOA MERRILL LYNCH 8/22/2012 68,000,000.00 68,000,000.00 0.00 (68,000,000.00) (114,890,812.99)

RE0TDBANKMF1BUY CASH EQUIV TD BANKNORTH 1/0/1900 52,000,000.00 52,000,000.00 0.00 (52,000,000.00) (166,890,812.99)

RE0936477 MATURITY REPO MORGAN STANLEY 8/21/2012 53,000,000.00 53,000,000.00 161.94 53,000,161.94 (113,890,651.05)

RE0936485 MATURITY REPO BOA MERRILL LYNCH 8/21/2012 60,000,000.00 60,000,000.00 183.34 60,000,183.34 (53,890,467.71)

8/22/2012 RE0936501 BUY REPO BOA MERRILL LYNCH 8/29/2012 50,000,000.00 50,000,000.00 0.00 (50,000,000.00) (103,890,467.71)

RE0936519 BUY REPO MORGAN STANLEY 8/23/2012 50,000,000.00 50,000,000.00 0.00 (50,000,000.00) (153,890,467.71)

RE0TDBANKMF1BUY CASH EQUIV TD BANKNORTH 1/0/1900 8,000,000.00 8,000,000.00 0.00 (8,000,000.00) (161,890,467.71)

RE0936428 MATURITY REPO MORGAN STANLEY 8/22/2012 30,000,000.00 30,000,000.00 875.00 30,000,875.00 (131,889,592.71)

RE0936493 MATURITY REPO BOA MERRILL LYNCH 8/22/2012 68,000,000.00 68,000,000.00 188.89 68,000,188.89 (63,889,403.82)

8/23/2012 RE0936527 BUY REPO MORGAN STANLEY 8/24/2012 41,000,000.00 41,000,000.00 0.00 (41,000,000.00) (104,889,403.82)

RE0936519 MATURITY REPO MORGAN STANLEY 8/23/2012 50,000,000.00 50,000,000.00 166.66 50,000,166.66 (54,889,237.16)

RE0BIDDEFRD2 SELL CASH EQUIV BIDDEFORD SAVINGS BANK 1/0/1900 4,000,000.00 4,000,000.00 0.00 4,000,000.00 (50,889,237.16)

RE0BIDDEFRD2 SELL CASH EQUIV BIDDEFORD SAVINGS BANK 1/0/1900 5,000,000.00 5,000,000.00 0.00 5,000,000.00 (45,889,237.16)

8/24/2012 3135G0HH9 INTEREST INSTR FNMA 2/24/2015 0.00 0.00 56,250.00 56,250.00 (45,832,987.16)

RE0936535 BUY REPO BOA MERRILL LYNCH 8/27/2012 25,000,000.00 25,000,000.00 0.00 (25,000,000.00) (70,832,987.16)

RE0936543 BUY REPO MORGAN STANLEY 8/27/2012 27,000,000.00 27,000,000.00 0.00 (27,000,000.00) (97,832,987.16)

RE0936527 MATURITY REPO MORGAN STANLEY 8/24/2012 41,000,000.00 41,000,000.00 170.83 41,000,170.83 (56,832,816.33)

8/26/2012 3135G0AK9 INTEREST INSTR FNMA 2/26/2013 0.00 0.00 56,250.00 56,250.00 (56,776,566.33)

8/27/2012 RE0936535 MATURITY REPO BOA MERRILL LYNCH 8/27/2012 25,000,000.00 25,000,000.00 291.67 25,000,291.67 (31,776,274.66)

RE0936543 MATURITY REPO MORGAN STANLEY 8/27/2012 27,000,000.00 27,000,000.00 337.50 27,000,337.50 (4,775,937.16)

RE0TDBANKMF1SELL CASH EQUIV TD BANKNORTH 1/0/1900 15,000,000.00 15,000,000.00 0.00 15,000,000.00 10,224,062.84

8/28/2012 RE0TDBANKMF1SELL CASH EQUIV TD BANKNORTH 1/0/1900 28,000,000.00 28,000,000.00 0.00 28,000,000.00 38,224,062.84

8/29/2012 RE0936550 BUY REPO BOA MERRILL LYNCH 8/30/2012 30,000,000.00 30,000,000.00 0.00 (30,000,000.00) 8,224,062.84

RE0TDBANKMF1BUY CASH EQUIV TD BANKNORTH 1/0/1900 17,000,000.00 17,000,000.00 0.00 (17,000,000.00) (8,775,937.16)

RE0936501 MATURITY REPO BOA MERRILL LYNCH 8/29/2012 50,000,000.00 50,000,000.00 1,069.44 50,001,069.44 41,225,132.28

8/30/2012 RE0936568 BUY REPO BOA MERRILL LYNCH 8/31/2012 17,000,000.00 17,000,000.00 0.00 (17,000,000.00) 24,225,132.28

RE0936550 MATURITY REPO BOA MERRILL LYNCH 8/30/2012 30,000,000.00 30,000,000.00 91.67 30,000,091.67 54,225,223.95

8/31/2012 RE0936360 BUY REPO MORGAN STANLEY 9/4/2012 38,000,000.00 38,000,000.00 0.00 (38,000,000.00) 16,225,223.95

RE0936568 MATURITY REPO BOA MERRILL LYNCH 8/31/2012 17,000,000.00 17,000,000.00 66.11 17,000,066.11 33,225,290.06

-                       

33,225,290.06     

Net Contributions

Net Withdrawals
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Maine State Treasurer
Upcoming Cash Activity

For the next 30 days

DATE TRANSACTION CUSIP DESCRIPTION COUPON MATURITY DATE PAR VALUE/SHARES PRINCIPAL INTEREST TOTAL

09/08/12 MATURITY RE0856162 KATAHDIN TRUST BANK CERT DEPOS 0.010 09/08/12 200,000.00                      200,000.00                      20.33 200,020.33

09/09/12 MATURITY RE0853631 SACO & BEDDFORD BANK CERT DEPOS 0.770 09/09/12 100,000.00                      100,000.00                      455.58 100,455.58                      

09/16/12 INTEREST 3135G0HG1 FANNIE MAE GLOBAL NOTES 0.375 03/16/15 10,000,000.00                 -                                   18,750.00                        18,750.00                        

09/16/12 INTEREST 31398AYY2 FNMA NOTES 3.000 09/16/14 10,000,000.00                 -                                   150,000.00                      150,000.00                      

09/16/12 INTEREST 31398AYY2 FNMA NOTES 3.000 09/16/14 10,000,000.00                 -                                   150,000.00                      150,000.00                      

09/30/12 INTEREST 912828RK8 US TREASURY NOTES 0.125 09/30/13 10,000,000.00                 -                                   6,250.00 6,250.00
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