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Maine State Treasurer
Activity and Performance Summary
For the Month Ending July 31, 2013

Detail of Amortized Cost Basis Return

Amortized Cost Basis Activity Summary

Accretion Realized

Beginning Amortized Cost Value 621,172,769.70 Interest Earned (Amortization) Gain(Loss) Total Income
Additions

Contributions 0.00 Current Holdings

Interest Received (8,111.33) Cash and Equivalents 31,045.71 0.00 0.00 31,045.71

Accrued Interest Sold 1,800.55 Repurchase Agreement 0.00 0.00 0.00 0.00

Gain on Sales 0.00 Certificates of Deposit 1,531.17 0.00 0.00 1,531.17
Total Additions (6,310.78) Commercial Paper 0.00 12,227.70 0.00 12,227.70
Deductions U.S. Treasuries 14,822.41 (10,550.40) 0.00 4,272.01

Withdrawals 70,073,019.22 Federal Agency 295,270.82 (216,231.51) 0.00 79,039.31

Fees Paid 0.00 Corporate 0.00 0.00 0.00 0.00

Loss on Sales 0.00

Sales and Maturities
Total Deductions (70,073,019.22) Repurchase Agreement 0.00 0.00 0.00 0.00
Accretion (Amortization) for the Period (214,537.41) Commercial Paper 0.00 0.00 0.00 0.00
Ending Amortized Cost Value 550,878,902.29 Certificates of Deposit 113.05 0.00 0.00 113.05
Ending Fair Value 550,893,788.00 U.S. Treasuries 0.00 0.00 0.00 0.00
Unrealized Gain (Loss) 14,885.71 Federal Agency 1,666.67 16.80 0.00 1,683.47
Total 344,449.83 (214,537.41) 0.00 129,912.42

Annualized Comparative Rates of Return

Summary of Amortized Cost Basis Return for the Period

Excluding Cash

Twelve Six Total Portfolio Equivalents

Month Trailing Month Trailing For the Month Interest Earned 344,449.83 313,404.12

Fed Funds 0.25% 0.25% 0.25% Accretion (Amortization) (214,537.41) (214,537.41)
Overnight Repo 0.14% 0.09% 0.03% Realized Gain (Loss) on Sales 0.00 0.00
3 Month T-Bill 0.07% 0.06% 0.03% Total Income on Portfolio 129,912.42 98,866.71
6 Month T-Bill 0.11% 0.09% 0.07% Average Daily Historical Cost 586,754,678.39 273,511,130.01
1 Year T-Note 0.16% 0.14% 0.14% Annualized Return 0.26% 0.42%
2 Year T-Note 0.27% 0.27% 0.34% Annualized Return Fiscal Year to Date 0.26% 0.42%
5 Year T-Note 0.83% 0.96% 1.40% Investment Advisory Fees 14,143.00 n/a
Annualized Return (net of fees) 0.23% n/a

Weighted Average Effective Duration in Days 259 524
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Beginning Fair Value
Additions
Contributions
Interest Received
Accrued Interest Sold
Total Additions

Deductions
Withdrawals
Fees Paid

Total Deductions

Change in Fair Value for the Period

Ending Fair Value

Maine State Treasurer
Activity and Performance Summary
For the Month Ending July 31, 2013

Fair Value Basis Activity Summary Detail of Fair Value Basis Return

620,925,140.00

0.00
(8,111.33)
1,800.55
(6,310.78)

70,073,019.22

0.00

(70,073,019.22)

47,978.00
550,893,788.00

Change in Fair

Interest Earned Value Total Income

Current Holdings

Cash and Equivalents 31,045.71 0.00 31,045.71
Repurchase Agreement 0.00 0.00 0.00
Certificates of Deposit 1,531.17 0.00 1,531.17
Commercial Paper 0.00 15,040.00 15,040.00
U.S. Treasuries 14,822.41 19,530.00 34,352.41
Federal Agency 295,270.82 14,398.00 309,668.82
Corporate 0.00 0.00 0.00
Sales and Maturities

Repurchase Agreements 0.00 0.00 0.00
Commercial Paper 0.00 0.00 0.00
Certificates of Deposit 113.05 0.00 113.05
U.S. Treasuries 0.00 0.00 0.00
Federal Agency 1,666.67 (990.00) 676.67
Total 344,449.83 47,978.00 392,427.83

Twelve

Month Trailing

Fed Funds 0.25%
Overnight Repo 0.14%
3 Month T-Bill 0.11%
6 Month T-Bill 0.20%
1 Year T-Note 0.28%
2 Year T-Note 0.19%
5 Year T-Note -1.95%

Annualized Comparative Rates of Return

Six
Month Trailing For the Month
0.25% 0.25%
0.09% 0.03%
0.10% 0.09%
0.20% 0.28%
0.31% 0.76%
0.26% 1.73%
-2.81% 3.17%

Interest Earned

Change in Fair Value

Total Income on Portfolio

Average Daily Historical Cost
Annualized Return

Annualized Return Fiscal Year to Date

Weighted Average Effective Duration in Days

Summary of Fair Value Basis Return for the Period

Excluding Cash
Total Portfolio Equivalents

344,449.83 313,404.12
47,978.00 47,978.00
392,427.83 361,382.12
586,754,678.39 273,511,130.01
0.79% 1.55%

0.79% 1.55%

259 524

PFM Asset Management LLC

Fair Value Summary
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Maine State Treasurer
Investments - By Security Type
As of July 31, 2013

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 279,050,000.00 279,050,000.00 279,050,000.00 31,045.71 0.00 1 0.00 50.7% 0.11%
Repurchase Agreements 0.00 0.00 0.00 0.00 0.00 0.0%
Commercial Paper 59,933,352.79 59,972,197.10 59,981,790.00 0.00 9,592.90 73 0.20 10.9% 0.24%
Certificates of Deposit 6,080,000.00 6,080,000.00 6,080,000.00 12,035.46 0.00 129 0.35 1.1% 0.31%
U.S. Treasuries 10,374,609.38 10,354,869.90 10,333,590.00 29,644.81 (21,279.90) 1,035 2.76 1.9% 0.49%
U.S. Instrumentality 196,809,920.00 195,421,835.29 195,448,408.00 1,266,559.02 26,572.71 692 1.78 35.5% 0.50%
Corporate 0.00 0.00 0.00 0.00 0.00 0.0%
Total 552,247,882.17 550,878,902.29 550,893,788.00 1,339,285.00 14,885.71 275 0.71 100.0% 0.27%

Portfolio Composition
Cash and Cash
Equivalents Commercial Paper
50.7% 10.9%
Certificates of Deposit
1.1%
U.S. Treasuries
1.9%
U.S. Instrumentality
35.5%
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Maine State Treasurer
Investments - By Maturity
As of July 31, 2013

Original Cost Original Cost

Maturity Distribution July 31, 2013 Percentage June 30, 2013

Overnight 279,050,000.00 50.5% 349,050,000.00

Under 90 Days 61,131,263.90 11.1% 27,689,916.67

90 to 180 Days 13,088,938.89 2.4% 53,042,686.12

180 Days to 1 Year 880,000.00 0.2% 380,000.00

1to 2 Years 91,433,400.00 16.6% 91,433,400.00

21to 3 Years 106,664,279.38 19.3% 100,730,459.38

Over 3 Years - 0.0% -

Totals $ 552,247,882.17 100.0% $ 622,326,462.17
$400,000,000

m July 31, 2013
$350,000,000

June 30, 2013
$300,000,000
$250,000,000
$200,000,000
$150,000,000
$100,000,000
$50,000,000 .
$- . . ;
Overnight Under 90 Days 90 to 180 Days 180 Days to 1 Year 1to 2 Years 2to 3 Years Over 3 Years

PFM Asset Management LLC

Maturity Distribution
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Maine State Treasurer
Portfolio Holdings
As of July 31, 2013

ORIGINAL AMORTIZED
COST/ACCRUED COST/ FAIR TOTAL
INTEREST ACCRETION VALUE/CHANGE UNREALIZED GAIN INTEREST INTEREST ACCRUED %
PURCHASE (AMORTIZATION) IN FAIR VALUE (LOSS) RECEIVED EARNED INTEREST ALLOCATION

MATURITY

PURCHASE COUPON DATE / CALL
DESCRIPTION DATE RATE DATE

PAR VALUE

CASH AND EQUIVALENTS

BAR HARBOR BANK & TRUST 07/31/13 0.250 V 10,000,000.00  10,000,000.00  10,000,000.00  10,000,000.00 0.00 1,917.84 2,260.30 2,260.30 1.82% 0.250
0.00 0.00 0.00

CITIZENS BANK 07/31/13 0.010V 200,000.00 200,000.00 200,000.00 200,000.00 0.00 19.74 1.70 1.70 0.04% 0.010
0.00 0.00 0.00

BANGOR SAVINGS BANK NOW 07/31/13 0.080 V 25,200,000.00  25,200,000.00  25,200,000.00  25,200,000.00 0.00 1,546.52 1,712.22 1,712.22 4.57% 0.080
0.00 0.00 0.00

TD BANKNORTH 07/31/13 0.100 V 64,000,000.00 64,000,000.00 64,000,000.00 64,000,000.00 0.00 7,079.50 6,586.30 6,586.30 11.62% 0.100
0.00 0.00 0.00

CITIGROUP GOVERNMENT NOW 07/31/13 0.100V 200,000.00 200,000.00 200,000.00 200,000.00 0.00 99.20 16.99 16.99 0.04% 0.100
0.00 0.00 0.00

BANK OF AMERICA NOW 07/31/13 0.150 Vv 20,000,000.00  20,000,000.00  20,000,000.00  20,000,000.00 0.00 2,698.39 3,988.99 3,988.99 3.63% 0.150
0.00 0.00 0.00

ANDROSCOGGIN BANK 07/31/13 0.200 V 250,000.00 250,000.00 250,000.00 250,000.00 0.00 226.11 45.21 45.21 0.05% 0.200
0.00 0.00 0.00

BATH SAVINGS 07/31/13 0.200 V 13,000,000.00  13,000,000.00  13,000,000.00  13,000,000.00 0.00 1,994.54 2,350.72 2,350.72 2.36% 0.200
0.00 0.00 0.00

BIDDEFORD SAVINGS BANK 07/31/13 0.050 V 200,000.00 200,000.00 200,000.00 200,000.00 0.00 49.04 9.04 9.04 0.04% 0.050
0.00 0.00 0.00

CAMDEN NATIONAL BANK 07/31/13 0.100 V 65,000,000.00 65,000,000.00 65,000,000.00 65,000,000.00 0.00 4,986.49 5,520.70 5,520.70 11.80% 0.100
0.00 0.00 0.00

GOLDMAN SACHS MONEY MARKET FUND 07/31/13 0.010V 1,000,000.00 1,000,000.00 1,000,000.00 1,000,000.00 0.00 5.10 5.27 5.27 0.18% 0.010
0.00 0.00 0.00

U.S. BANK 07/31/13 0.100 V 80,000,000.00  80,000,000.00 80,000,000.00  80,000,000.00 0.00 8,109.95 8,548.27 8,548.27 14.52% 0.100
0.00 0.00 0.00

TOTAL 279,050,000.00 279,050,000.00 279,050,000.00 279,050,000.00 0.00 28,732.42 31,045.71 31,045.71 50.65% 0.111
0.00 0.00 0.00
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Maine State Treasurer
Portfolio Holdings
As of July 31, 2013

ORIGINAL AMORTIZED
COST/ACCRUED COST/ FAIR TOTAL
INTEREST ACCRETION VALUE/CHANGE UNREALIZED GAIN INTEREST INTEREST ACCRUED %
PURCHASE (AMORTIZATION) IN FAIR VALUE (LOSS) RECEIVED EARNED INTEREST ALLOCATION

MATURITY

PURCHASE COUPON DATE / CALL
DESCRIPTION DATE RATE DATE

PAR VALUE

COMMERCIAL PAPER

BNP PARIBAS FINANCE INC COMM PAPER  04/23/13 0.000 08/21/13 10,000,000.00 9,990,666.67 9,998,444.40 9,999,180.00 735.60 0.00 0.00 0.00 1.82% 0.280

0556N0VM4 0.00 2,411.10 2,150.00

GENERAL ELEC CAP CORP COMM PAPER  04/19/13 0.000 10/16/13 10,000,000.00 9,988,500.00 9,995,144.40 9,997,410.00 2,265.60 0.00 0.00 0.00 1.81% 0.230

36959HXG7 0.00 1,980.50 1,990.00

BANK OF TOKYO MITSUBISHI COMM PAPEF 04/23/13 0.000 10/21/13 10,000,000.00 9,986,927.78 9,994,150.00 9,995,510.00 1,360.00 0.00 0.00 0.00 1.81% 0.260

06538BXMO 0.00 2,238.90 3,020.00

TOYOTA MOTOR CREDIT CORP COMM PAP  04/23/13 0.000 10/21/13 10,000,000.00 9,989,441.67 9,995,275.00 9,996,700.00 1,425.00 0.00 0.00 0.00 1.81% 0.210

89233GXM3 0.00 1,808.30 2,290.00

BANK OF NOVA SCOTIA NY COMM PAPER 04/23/13 0.000 10/22/13 10,000,000.00 9,988,877.78 9,994,988.90 9,996,830.00 1,841.10 0.00 0.00 0.00 1.81% 0.220

06416JXN8 0.00 1,894.50 3,230.00

RABOBANK USA FIN CORP COMM PAPER 05/07/13 0.000 11/04/13 10,000,000.00 9,988,938.89 9,994,194.40 9,996,160.00 1,965.60 0.00 0.00 0.00 1.81% 0.220

74977KY45 0.00 1,894.40 2,360.00

TOTAL 60,000,000.00 59,933,352.79  59,972,197.10  59,981,790.00 9,592.90 0.00 0.00 0.00 10.89% 0.237
0.00 12,227.70 15,040.00

CERTIFICATES OF DEPOSIT

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 0.00 409.03 4,565.28 0.34% 0.250
0.00 0.00 0.00

KATAHDIN TRUST BANK CERT DEPOS 09/08/12 0.010 09/08/13 200,000.00 200,000.00 200,000.00 200,000.00 0.00 0.00 1.73 18.17 0.04% 0.010
0.00 0.00 0.00

SACO & BIDDEFORD SAVINGS CERT DEPO¢ 06/11/13 0.300 12/11/13 100,000.00 100,000.00 100,000.00 100,000.00 0.00 0.00 25.83 42.50 0.02% 0.300
0.00 0.00 0.00

BIDDEFORD SAVINGS BANK CERT DEPOS  12/27/12 0.400 12/27/13 3,000,000.00 3,000,000.00 3,000,000.00 3,000,000.00 0.00 0.00 1,033.33 7,233.33 0.54% 0.400
0.00 0.00 0.00

KATAHDIN TRUST BANK CERT DEPOS 03/06/13 0.010 03/06/14 80,000.00 80,000.00 80,000.00 80,000.00 0.00 0.00 0.69 3.29 0.01% 0.010
0.00 0.00 0.00

NORTHEAST BANK CERT DEPOS 04/12/13 0.250 04/12/14 200,000.00 200,000.00 200,000.00 200,000.00 0.00 0.00 43.06 154.17 0.04% 0.254
0.00 0.00 0.00

KATAHDIN TRUST BANK CERT DEPOS 05/18/13 0.010 05/18/14 100,000.00 100,000.00 100,000.00 100,000.00 0.00 0.00 0.86 2.08 0.02% 0.010
0.00 0.00 0.00
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Maine State Treasurer
Portfolio Holdings
As of July 31, 2013

ORIGINAL
COST/ACCRUED
INTEREST

AMORTIZED
COST/ FAIR
ACCRETION VALUE/CHANGE UNREALIZED GAIN

MATURITY
COUPON DATE / CALL

TOTAL
ACCRUED %

PURCHASE

INTEREST INTEREST

DESCRIPTION DATE RATE DATE PAR VALUE PURCHASE (AMORTIZATION) IN FAIR VALUE (LOSS) RECEIVED EARNED INTEREST ALLOCATION

BAR HARBOR BANK CERT DEPOS 07/28/13 0.300 07/28/14 500,000.00 500,000.00 500,000.00 500,000.00 0.00 0.00 16.64 16.64 0.09% 0.306
0.00 0.00 0.00

TOTAL 6,080,000.00 6,080,000.00 6,080,000.00 6,080,000.00 0.00 0.00 1,531.17 12,035.46 1.10% 0.315
0.00 0.00 0.00

U.S. TREASURIES

US TREASURY NOTES 06/04/13 1.750 05/31/16 10,000,000.00 10,374,609.38  10,354,869.90  10,333,590.00 (21,279.90) 0.00 14,822.41 29,644.81 1.88% 0.486

912828QP8 1,912.57 (10,550.40) 19,530.00

TOTAL 10,000,000.00 10,374,609.38  10,354,869.90  10,333,590.00 (21,279.90) 0.00 14,822.41 29,644.81 1.88% 0.486

1,912.57 (10,550.40) 19,530.00

FEDERAL AGENCY SECURITIES

FHLB GLOBAL BENCHMARK NOTES 07/09/13 3.625 10/18/13 9,000,000.00 9,086,850.00 9,067,550.04 9,067,626.00 75.96 (73,406.25) 19,937.50 93,343.75 1.65% 0.114

3133XSAES8 73,406.25 (19,299.96) (19,224.00)

FNMA NOTES 10/07/11 3.000 09/16/14 10,000,000.00 10,667,700.00 10,256,953.80  10,321,880.00 64,926.20 0.00 25,000.00 112,500.00 1.87% 0.703

31398AYY2. 0.00 (18,944.80) (13,630.00)

FNMA NOTES 04/09/12 3.000 09/16/14 10,000,000.00 10,605,600.00 10,280,555.90  10,321,880.00 41,324.10 0.00 25,000.00 112,500.00 1.87% 0.496

31398AYY2 0.00 (20,713.40) (13,630.00)

FANNIE MAE GLOBAL NOTES 11/21/11 0.625 10/30/14 10,000,000.00 9,963,700.00 9,984,517.10  10,050,450.00 65,932.90 0.00 5,208.33 15,798.61 1.82% 0.750

3135G0DWO . 0.00 1,029.80 7,930.00

FANNIE MAE GLOBAL NOTES 05/25/12 0.625 10/30/14 10,000,000.00 10,032,200.00 10,016,571.50 10,050,450.00 33,878.50 0.00 5,208.33 15,798.61 1.82% 0.492

3135G0DWO 0.00 (1,104.00) 7,930.00

FREDDIE MAC GLOBAL NOTES 06/15/12 0.750 11/25/14 25,000,000.00 25,168,750.00  25,091,133.00  25,176,100.00 84,967.00 0.00 15,625.00 34,375.00 4.57% 0.472

3137EACY3 0.00 (5,752.25) 13,375.00

FANNIE MAE (CALLABLE) GLOBAL NOTES 02/24/12 0.750 02/24/15 15,000,000.00 15,064,050.00 15,018,125.55  15,050,370.00 32,244.45 0.00 9,375.00 49,062.50 2.73% 0.606

3135G0HH9 02/24/14 0.00 (2,672.25) (1,305.00)

FANNIE MAE GLOBAL NOTES 04/09/12 0.375 03/16/15 10,000,000.00 9,931,400.00 9,961,886.40  10,013,420.00 51,533.60 0.00 3,125.00 14,062.50 1.82% 0.611

3135G0HG1 0.00 1,943.60 12,320.00

FANNIE MAE GLOBAL NOTES 11/16/12 0.500 09/28/15 20,000,000.00 20,057,400.00 20,043,283.00 20,018,160.00 (25,123.00) 0.00 8,333.34 34,166.67 3.63% 0.399

3135GONV1 0.00 (1,663.40) 27,160.00

FNMA GLOBAL BENCHMARK NOTES 03/21/13 5.000 03/15/16 25,000,000.00 28,362,250.00 27,957,602.00 27,828,475.00 (129,127.00) 0.00 104,166.66 472,222.22 5.05% 0.456

31359MH89 20,833.33 (93,380.25) (51,700.00)
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Maine State Treasurer
Portfolio Holdings
As of July 31, 2013

ORIGINAL AMORTIZED
MATURITY COST/ACCRUED COST/ FAIR TOTAL
PURCHASE COUPON DATE / CALL INTEREST ACCRETION VALUE/CHANGE UNREALIZED GAIN INTEREST INTEREST ACCRUED )
DESCRIPTION DATE RATE DATE PAR VALUE PURCHASE (AMORTIZATION) IN FAIR VALUE (LOSS) RECEIVED EARNED INTEREST ALLOCATION
FNMA GLOBAL BENCHMARK NOTES 05/24/13 5.000 03/15/16 15,000,000.00 16,897,950.00  16,772,946.75  16,697,085.00 (75,861.75) 0.00 62,500.00  283,333.33 3.03%  0.460
31359MH89 . 143,750.00 (55,971.60) (31,020.00)
FREDDIE MAC GLOBAL NOTES 05/14/13 0.500 05/13/16 25,000,000.00 25,038,250.00  25,035,535.75  24,910,700.00 (124,835.75) 0.00 10,416.66 27,083.33 452%  0.449
3137EADQY 347.22 (1,057.50) 68,200.00
FEDERAL HOME LOAN BANK GLOBAL NOTE  07/09/13 0.375 06/24/16 6,000,000.00  5,933,820.00  5,935,174.50  5,941,812.00 6,637.50 (937.50) 1,375.00 2,312.50 1.08%  0.753
3133834R9 937.50 1,354.50 7,992.00
TOTAL 190,000,000.00 196,809,920.00 195,421,835.29 195,448,408.00 26,572.71  (74,343.75) 295,270.82 1,266,559.02 35.48%  0.496
239,274.30 (216,231.51) 14,398.00
GRAND TOTAL 545,130,000.00 552,247,882.17 550,878,902.29 550,893,788.00 14,885.71  (45,611.33) 342,670.11 1,339,285.00 100.00%  0.271
241,186.87 (214,554.21) 48,968.00
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Maine State Treasurer
GASB 40 - Deposit and Investment Risk Disclosure
As of July 31, 2013

WEIGHTED
AVERAGE
% PORTFOLIO EFFECTIVE
COUPON MATURITY NEXT CALL S&P MOODYS' PAR VALUE/ ORIGINAL ORIGINAL % PORTFOLIO DURATION
RATE DATE DATE RATING RATING SHARES COST COST MARKET VALUE MARKET VALUE (YEARS)
ENMA
31398AYY2. U.S. INSTRUMENTALITY 3.000 9/16/2014 AA+ Aaa 10,000,000.00 10,667,700.00 1.93% 10,321,880.00 1.87% 1.10
31398AYY2 U.S. INSTRUMENTALITY 3.000 9/16/2014 AA+ Aaa 10,000,000.00 10,605,600.00 1.92% 10,321,880.00 1.87% 1.10
3135GODWO . U.S. INSTRUMENTALITY 0.625 10/30/2014 AA+ Aaa 10,000,000.00 9,963,700.00 1.80% 10,050,450.00 1.82% 1.24
3135G0DWO U.S. INSTRUMENTALITY 0.625 10/30/2014 AA+ Aaa 10,000,000.00 10,032,200.00 1.82% 10,050,450.00 1.82% 1.24
3135G0OHH9 U.S. INSTRUMENTALITY 0.750 2/24/2015  2/24/2014 AA+ Aaa 15,000,000.00 15,064,050.00 2.73% 15,050,370.00 2.73% 0.74
3135G0HG1 U.S. INSTRUMENTALITY 0.375 3/16/2015 AA+ Aaa 10,000,000.00 9,931,400.00 1.80% 10,013,420.00 1.82% 1.62
3135GONV1 U.S. INSTRUMENTALITY 0.500 9/28/2015 AA+ Aaa 20,000,000.00 20,057,400.00 3.63% 20,018,160.00 3.63% 2.14
31359MH89 U.S. INSTRUMENTALITY 5.000 3/15/2016 AA+ Aaa 25,000,000.00 28,362,250.00 5.14% 27,828,475.00 5.05% 2.45
31359MH89 . U.S. INSTRUMENTALITY 5.000 3/15/2016 AA+ Aaa 15,000,000.00 16,897,950.00 3.06% 16,697,085.00 3.03% 2.45
ISSUER TOTAL 125,000,000.00 131,582,250.00 23.83% 130,352,170.00 23.66% 1.74
U.S. BANK
CASH AND CASH EQUIVALENTS 8/1/2013 NR NR 80,000,000.00 80,000,000.00 14.49% 80,000,000.00 14.52% 0.00
ISSUER TOTAL 80,000,000.00 80,000,000.00 14.49% 80,000,000.00 14.52% 0.00
CAMDEN NATIONAL
CASH AND CASH EQUIVALENTS 8/1/2013 NR NR 65,000,000.00 65,000,000.00 11.77% 65,000,000.00 11.80% 0.00
CERTIFICATES OF DEPOSIT 0.250 8/20/2013 NR NR 1,900,000.00 1,900,000.00 0.34% 1,900,000.00 0.34% 0.05
ISSUER TOTAL 66,900,000.00 66,900,000.00 12.11% 66,900,000.00 12.14% 0.00
TD BANKNORTH
CASH AND CASH EQUIVALENTS 8/1/2013 NR NR 64,000,000.00 64,000,000.00 11.59% 64,000,000.00 11.62% 0.00
ISSUER TOTAL 64,000,000.00 64,000,000.00 11.59% 64,000,000.00 11.62% 0.00
FHLMC
3137EACY3 U.S. INSTRUMENTALITY 0.750 11/25/2014 AA+ Aaa 25,000,000.00 25,168,750.00 4.56% 25,176,100.00 4.57% 131
3137EADQ9 U.S. INSTRUMENTALITY 0.500 5/13/2016 AA+ Aaa 25,000,000.00 25,038,250.00 4.53% 24,910,700.00 4.52% 2.76
ISSUER TOTAL 50,000,000.00 50,207,000.00 9.09% 50,086,800.00 9.09% 2.03
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BANGOR SAVINGS

COUPON
RATE

Maine State Treasurer

GASB 40 - Deposit and Investment Risk Disclosure
As of July 31, 2013

MATURITY 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)

CASH AND CASH EQUIVALENTS 8/1/2013 NR NR 25,200,000.00 25,200,000.00 4.56% 25,200,000.00 4.57% 0.00
ISSUER TOTAL 25,200,000.00 25,200,000.00 4.56% 25,200,000.00 4.57% 0.00
BOA MERRILL LYNCH

CASH AND CASH EQUIVALENTS 8/1/2013 NR NR 20,000,000.00 20,000,000.00 3.62% 20,000,000.00 3.63% 0.00
ISSUER TOTAL 20,000,000.00 20,000,000.00 3.62% 20,000,000.00 3.63% 0.00
FHLB
3133XSAES U.S. INSTRUMENTALITY 3.625 10/18/2013 AA+ Aaa 9,000,000.00 9,086,850.00 1.65% 9,067,626.00 1.65% 0.22
3133834R9 U.S. INSTRUMENTALITY 0.375 6/24/2016 AA+ Aaa 6,000,000.00 5,933,820.00 1.07% 5,941,812.00 1.08% 2.87
ISSUER TOTAL 15,000,000.00 15,020,670.00 2.72% 15,009,438.00 2.72% 1.27
BATH SAVINGS

CASH AND CASH EQUIVALENTS 8/1/2013 NR NR 13,000,000.00 13,000,000.00 2.35% 13,000,000.00 2.36% 0.00
ISSUER TOTAL 13,000,000.00 13,000,000.00 2.35% 13,000,000.00 2.36% 0.00
BAR HARBOR

CASH AND CASH EQUIVALENTS 8/1/2013 NR NR 10,000,000.00 10,000,000.00 1.81% 10,000,000.00 1.82% 0.00

CERTIFICATES OF DEPOSIT 0.300 7/28/2014 NR NR 500,000.00 500,000.00 0.09% 500,000.00 0.09% 0.99
ISSUER TOTAL 10,500,000.00 10,500,000.00 1.90% 10,500,000.00 1.91% 0.05
US TREASURY
912828QP8 U.S. TREASURY 1.750 5/31/2016 AA+ Aaa 10,000,000.00 10,374,609.38 1.88% 10,333,590.00 1.88% 2.76
ISSUER TOTAL 10,000,000.00 10,374,609.38 1.88% 10,333,590.00 1.88% 2.76
BNP PARIBAS
0556N0VM4 COMMERCIAL PAPER 8/21/2013 A-1 P-1 10,000,000.00 9,990,666.67 1.81% 9,999,180.00 1.82% 0.06
ISSUER TOTAL 10,000,000.00 9,990,666.67 1.81% 9,999,180.00 1.82% 0.06
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GENERAL ELECTRIC

COUPON
RATE DATE

Maine State Treasurer
GASB 40 - Deposit and Investment Risk Disclosure
As of July 31, 2013

MATURITY NEXT CALL S&P  MOODYS'

DATE RATING RATING

PAR VALUE/
SHARES

ORIGINAL
COST

% PORTFOLIO
ORIGINAL
COST

MARKET VALUE

% PORTFOLIO
MARKET VALUE

WEIGHTED
AVERAGE
EFFECTIVE
DURATION
(YEARS)

36959HXG7 COMMERCIAL PAPER 10/16/2013 A-1+ P-1 10,000,000.00 9,988,500.00 1.81% 9,997,410.00 1.81% 0.21
ISSUER TOTAL 10,000,000.00 9,988,500.00 1.81% 9,997,410.00 1.81% 0.21
BANK OF NOVA SCOTIA
06416JXN8 COMMERCIAL PAPER 10/22/2013 A-1 P-1 10,000,000.00 9,988,877.78 1.81% 9,996,830.00 1.81% 0.23
ISSUER TOTAL 10,000,000.00 9,988,877.78 1.81% 9,996,830.00 1.81% 0.23
TOYOTA MOTOR CREDIT
89233GXM3 COMMERCIAL PAPER 10/21/2013 A-1+ P-1 10,000,000.00 9,989,441.67 1.81% 9,996,700.00 1.81% 0.22
ISSUER TOTAL 10,000,000.00 9,989,441.67 1.81% 9,996,700.00 1.81% 0.22
RABOBANK
74977KY45 COMMERCIAL PAPER 11/4/2013 A-1+ P-1 10,000,000.00 9,988,938.89 1.81% 9,996,160.00 1.81% 0.26
ISSUER TOTAL 10,000,000.00 9,988,938.89 1.81% 9,996,160.00 1.81% 0.26
BANK OF TOKYO MITSUBISHI
06538BXMO COMMERCIAL PAPER 10/21/2013 A-1 P-1 10,000,000.00 9,986,927.78 1.81% 9,995,510.00 1.81% 0.22
ISSUER TOTAL 10,000,000.00 9,986,927.78 1.81% 9,995,510.00 1.81% 0.22
BIDDEFORD SAVINGS BANK

CASH AND CASH EQUIVALENTS 8/1/2013 200,000.00 200,000.00 0.04% 200,000.00 0.04% 0.00

CERTIFICATES OF DEPOSIT 0.400 12/27/2013 NR NR 3,000,000.00 3,000,000.00 0.54% 3,000,000.00 0.54% 0.41
ISSUER TOTAL 3,200,000.00 3,200,000.00 0.58% 3,200,000.00 0.58% 0.38
GOLDMAN SACHS MMF

CASH AND CASH EQUIVALENTS 8/1/2013 AAAmM Aaa 1,000,000.00 1,000,000.00 0.18% 1,000,000.00 0.18% 0.00
ISSUER TOTAL 1,000,000.00 1,000,000.00 0.18% 1,000,000.00 0.18% 0.00
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KATAHDIN TRUST

COUPON
RATE

Maine State Treasurer

GASB 40 - Deposit and Investment Risk Disclosure

MATURITY NEXT CALL

DATE

S&P
RATING

MOODYS'
RATING

As of July 31, 2013

PAR VALUE/
SHARES

ORIGINAL
COST

% PORTFOLIO

ORIGINAL
COST

MARKET VALUE

% PORTFOLIO
MARKET VALUE

WEIGHTED
AVERAGE
EFFECTIVE
DURATION
(YEARS)

CERTIFICATES OF DEPOSIT 0.010 9/8/2013 NR NR 200,000.00 200,000.00 0.04% 200,000.00 0.04% 0.11

CERTIFICATES OF DEPOSIT 0.010 3/6/2014 NR NR 80,000.00 80,000.00 0.01% 80,000.00 0.01% 0.60

CERTIFICATES OF DEPOSIT 0.010 5/18/2014 NR NR 100,000.00 100,000.00 0.02% 100,000.00 0.02% 0.80
ISSUER TOTAL 380,000.00 380,000.00 0.07% 380,000.00 0.07% 0.39
ANDROSCOGGIN

CASH AND CASH EQUIVALENTS 8/1/2013 NR NR 250,000.00 250,000.00 0.05% 250,000.00 0.05% 0.00
ISSUER TOTAL 250,000.00 250,000.00 0.05% 250,000.00 0.05% 0.00
CITIZENS BANK

CASH AND CASH EQUIVALENTS 8/1/2013 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
CITIGROUP NOW

CASH AND CASH EQUIVALENTS 8/1/2013 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

CERTIFICATES OF DEPOSIT 0.250 4/12/2014 NR NR 200,000.00 200,000.00 0.04% 200,000.00 0.04% 0.70
ISSUER TOTAL 200,000.00 200,000.00 0.04% 200,000.00 0.04% 0.70
SACO & BIDDEFORD

CERTIFICATES OF DEPOSIT 0.300 12/11/2013 NR NR 100,000.00 100,000.00 0.02% 100,000.00 0.02% 0.36
ISSUER TOTAL 100,000.00 100,000.00 0.02% 100,000.00 0.02% 3.15
GRAND TOTAL 545,130,000.00 552,247,882.17 100.00% 550,893,788.00 100.00%
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ISSUER

CASH AND EQUIVALENTS

COUPON

MATURITY CALL DATE

Maine State Treasurer
Securities Purchased

During the Month Ended July 31, 2013

PAR
VALUE/SHARES

UNIT COST

PRINCIPAL

ACCRUED

INTEREST
PURCHASED

U.S. BANK 7/5/2013 0.100 V 34,000,000.00 100.00 34,000,000.00 0.00 0.100 V
U.S. BANK 7/9/2013 0.100 V 1,000,000.00 100.00 1,000,000.00 0.00 0.100 V
U.S. BANK 7/10/2013 0.100 V 4,000,000.00 100.00 4,000,000.00 0.00 0.100 V
U.S. BANK 7/12/2013 0.100 V 41,000,000.00 100.00 41,000,000.00 0.00 0.100 V
TD BANKNORTH 7/15/2013 0.100 V 23,000,000.00 100.00 23,000,000.00 0.00 0.100 V
U.S. BANK 7/16/2013 0.100 V 41,000,000.00 100.00 41,000,000.00 0.00 0.100 V
TD BANKNORTH 7/17/2013 0.100 V 34,000,000.00 100.00 34,000,000.00 0.00 0.100 V
U.S. BANK 7/19/2013 0.100 V 16,000,000.00 100.00 16,000,000.00 0.00 0.100 V
U.S. BANK 7/22/2013 0.100 V 11,000,000.00 100.00 11,000,000.00 0.00 0.100 V
U.S. BANK 7/31/2013 0.100 V 17,000,000.00 100.00 17,000,000.00 0.00 0.100 V

TOTAL: 222,000,000.00 222,000,000.00 0.00

CERTIFICATES OF DEPOSIT
BAR HARBOR 7/28/2013 0.300 7/28/2014 500,000.00 100.00 500,000.00 0.00 0.30

TOTAL: 500,000.00 500,000.00 0.00

FEDERAL AGENCY SECURITIES

3133834R9 FHLB 7/9/2013 0.375 6/24/2016 6,000,000.00 98.897 5,933,820.00 937.50 0.75

3133XSAES8 FHLB 7/9/2013 3.625 10/18/2013 9,000,000.00 100.965 9,086,850.00 73,406.25 0.11

TOTAL: 15,000,000.00 15,020,670.00 74,343.75

GRAND TOTAL: 247,500,000.00 237,520,670.00 74,343.75

PFM Asset Management LLC

Purchases
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Maine State Treasurer
Securities Sold and Matured
During the Month Ended July 31, 2013

AMORTIZED
COST AT SALE

MARKET VALUE

AT SALE OR
MATURITY / ACCRUED
CHANGE IN REALIZED INTEREST
PRICE MARKET VALUE GAIN (LOSS) SOLD

OR MATURITY SALE /
ACCRETION/ MATURITY

MATURITY/ PAR
COUPON CALL DATE VALUE/SHARES ORIGINAL COST

INTEREST
RECEIVED

INTEREST
EARNED YIELD

ISSUER DATE (AMORT)

CASH AND EQUIVALENTS

TD BANKNORTH 7/1/2013 0.100 V 40,000,000.00 40,000,000.00 40,000,000.00 100.00 40,000,000.00 0.00 0.00 0.00 0.00 0.100V
0.00 0.00
TD BANKNORTH 7/3/2013 0.100V 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 0.100V
0.00 0.00
TD BANKNORTH 7/8/2013 0.100 V 38,000,000.00 38,000,000.00 38,000,000.00 100.00 38,000,000.00 0.00 0.00 0.00 0.00 0.100V
0.00 0.00
U.S. BANK 7/11/2013 0.100V 51,000,000.00 51,000,000.00 51,000,000.00 100.00 51,000,000.00 0.00 0.00 0.00 0.00 0.100V
0.00 0.00
U.S. BANK 7/18/2013 0.100 V 35,000,000.00 35,000,000.00 35,000,000.00 100.00 35,000,000.00 0.00 0.00 0.00 0.00 0.100V
0.00 0.00
U.S. BANK 7/23/2013 0.100V 6,000,000.00 6,000,000.00 6,000,000.00 100.00 6,000,000.00 0.00 0.00 0.00 0.00 0.100V
0.00 0.00
U.S. BANK 7/24/2013 0.100 V 11,000,000.00 11,000,000.00 11,000,000.00 100.00 11,000,000.00 0.00 0.00 0.00 0.00 0.100V
0.00 0.00
U.S. BANK 7/25/2013 0.100V 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 0.100V
0.00 0.00
U.S. BANK 7/26/2013 0.100 V 31,000,000.00 31,000,000.00 31,000,000.00 100.00 31,000,000.00 0.00 0.00 0.00 0.00 0.100V
0.00 0.00
TD BANKNORTH 7/29/2013 0.100 V 35,000,000.00 35,000,000.00 35,000,000.00 100.00 35,000,000.00 0.00 0.00 0.00 0.00 0.100V
0.00 0.00
U.S. BANK 7/30/2013 0.100V 10,000,000.00 10,000,000.00 10,000,000.00 100.00 10,000,000.00 0.00 0.00 0.00 0.00 0.100V
0.00 0.00
292,000,000.00 292,000,000.00 292,000,000.00 292,000,000.00 0.00 0.00 0.00 0.00
TOTAL: 0.00 0.00
CERTIFICATES OF DEPOSIT
BAR HARBOR 7/28/2013 0.300 7/28/2013 500,000.00 500,000.00 500,000.00 100.00 500,000.00 0.00 1,500.10 0.00 91.77 0.30
0.00 0.00
CAMDEN NATIONAL 7/31/2013 0.300 7/31/2013 100,000.00 100,000.00 100,000.00 100.00 100,000.00 0.00 300.45 0.00 21.28 0.30
0.00 0.00
600,000.00 600,000.00 600,000.00 600,000.00 0.00 1,800.55 0.00 113.05
TOTAL: 0.00 0.00

PFM Asset Management LLC

Sales and Maturities
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Maine State Treasurer
Securities Sold and Matured
During the Month Ended July 31, 2013

AMORTIZED
COST AT SALE
OR MATURITY SALE / MATURITY /
ACCRETION/ MATURITY CHANGE IN

MARKET VALUE
AT SALE OR

MATURITY/ PAR

REALIZED

ACCRUED
INTEREST

INTEREST

INTEREST

ISSUER

FEDERAL AGENCY SECURITIES

DATE

COUPON CALL DATE

VALUE/SHARES ORIGINAL COST (AMORT) PRICE MARKET VALUE

GAIN (LOSS)

SOLD

RECEIVED

EARNED

3135GOMJ9  FNMA 7/9/2013 0.500 7/9/2013 15,000,000.00 14,999,250.00 15,000,000.00 100.00 15,000,000.00 0.00 0.00 37,500.00 1,666.67
16.80 (990.00)
15,000,000.00 14,999,250.00 15,000,000.00 15,000,000.00 0.00 0.00 37,500.00 1,666.67
TOTAL: 16.80 (990.00)
$ 307,600,000.00  307,599,250.00  307,600,000.00 307,600,000.00 0.00 1,800.55 37,500.00 1,779.72
GRAND TOTAL: 16.80 (990.00)

PFM Asset Management LLC

Sales and Maturities
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Maine State Treasurer
Transaction Report

For the Month Ended July 31, 2013

TRANSACTION

7/1/2013

7/3/2013
7/5/2013
7/8/2013
7/9/2013

7/10/2013
7/11/2013
7/12/2013
7/15/2013
7/16/2013
7/17/2013
7/18/2013
7/19/2013
7/22/2013
7/23/2013
7/24/2013
7/25/2013
7/26/2013
7/28/2013

7/29/2013
7/30/2013

CUSIP

3133834R9
3133XSAES8

3135G0OMJ9

PFM Asset Management LLC

TRANSACTION SECURITY TYPE

INTEREST
INTEREST
INTEREST
INTEREST
INTEREST
INTEREST
INTEREST
INTEREST
INTEREST
INTEREST
INTEREST
INTEREST
SELL
SELL
BUY
SELL
BUY

BUY

BUY

MATURITY
BUY

SELL

BUY

BUY

BUY

BUY

SELL

BUY

BUY

SELL
SELL
SELL
SELL

BUY
MATURITY
SELL
SELL

CASH EQUIV
CASH EQUIV
CASH EQUIV
CASH EQUIV
CASH EQUIV
CASH EQUIV
CASH EQUIV
CASH EQUIV
CASH EQUIV
CASH EQUIV
CASH EQUIV
CASH EQUIV
CASH EQUIV
CASH EQUIV
CASH EQUIV
CASH EQUIV
INSTR

INSTR

CASH EQUIV

INSTR
CASH EQUIV
CASH EQUIV
CASH EQUIV
CASH EQUIV
CASH EQUIV
CASH EQUIV
CASH EQUIV
CASH EQUIV
CASH EQUIV
CASH EQUIV
CASH EQUIV
CASH EQUIV
CASH EQUIV
CD

CD

CASH EQUIV
CASH EQUIV

DESCRIPTION MATURITY

GOLDMAN SACHS MMF

ANDROSCOGGIN

BANGOR SAVINGS

BATH SAVINGS

BAR HARBOR

BIDDEFORD SAVINGS BANK

BOA MERRILL LYNCH

CAMDEN NATIONAL

CITIGROUP NOW

CITIZENS BANK

TD BANKNORTH

U.S. BANK

TD BANKNORTH

TD BANKNORTH

U.S. BANK

TD BANKNORTH

FHLB 6/24/2016
FHLB 10/18/2013
U.S. BANK

FNMA 7/9/2013
U.S. BANK

U.S. BANK

U.S. BANK

TD BANKNORTH
U.S. BANK

TD BANKNORTH
U.S. BANK

U.S. BANK

U.S. BANK

U.S. BANK

U.S. BANK

U.S. BANK

U.S. BANK

BAR HARBOR
BAR HARBOR
TD BANKNORTH
U.S. BANK

7/28/2014
7/28/2013

Transactions

PAR VALUE/SHARES

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00
40,000,000.00
20,000,000.00
34,000,000.00
38,000,000.00
5,933,820.00
9,086,850.00
1,000,000.00

15,000,000.00
4,000,000.00
51,000,000.00
41,000,000.00
23,000,000.00
41,000,000.00
34,000,000.00
35,000,000.00
16,000,000.00
11,000,000.00
6,000,000.00
11,000,000.00
15,000,000.00
31,000,000.00
500,000.00
500,000.00
35,000,000.00
10,000,000.00

PRINCIPAL

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00
40,000,000.00
20,000,000.00
34,000,000.00
38,000,000.00
5,933,820.00
9,086,850.00
1,000,000.00

15,000,000.00
4,000,000.00
51,000,000.00
41,000,000.00
23,000,000.00
41,000,000.00
34,000,000.00
35,000,000.00
16,000,000.00
11,000,000.00
6,000,000.00
11,000,000.00
15,000,000.00
31,000,000.00
500,000.00
500,000.00
35,000,000.00
10,000,000.00

INTEREST

5.10
226.11
1,546.52
1,994.54
1,917.84
49.04
2,698.39
4,986.49
99.20
19.74
7,079.50
8,109.95
0.00
0.00
0.00
0.00
937.50
73,406.25
0.00

37,500.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

1,500.10
0.00
0.00

TOTAL

5.10
226.11
1,546.52
1,994.54
1,917.84
49.04
2,698.39
4,986.49
99.20
19.74
7,079.50
8,109.95
40,000,000.00
20,000,000.00
(34,000,000.00)
38,000,000.00
(5,934,757.50)
(9,160,256.25)
(1,000,000.00)

15,037,500.00
(4,000,000.00)
51,000,000.00
(41,000,000.00)
(23,000,000.00)
(41,000,000.00)
(34,000,000.00)
35,000,000.00
(16,000,000.00)
(11,000,000.00)
6,000,000.00
11,000,000.00
15,000,000.00
31,000,000.00
(500,000.00)
501,500.10
35,000,000.00
10,000,000.00

BALANCE

5.10

231.21
1,777.73
3,772.27
5,690.11
5,739.15
8,437.54
13,424.03
13,523.23
13,542.97
20,622.47
28,732.42
40,028,732.42
60,028,732.42
26,028,732.42
64,028,732.42
58,093,974.92
48,933,718.67
47,933,718.67

62,971,218.67
58,971,218.67
109,971,218.67
68,971,218.67
45,971,218.67
4,971,218.67
(29,028,781.33)
5,971,218.67
(10,028,781.33)
(21,028,781.33)
(15,028,781.33)
(4,028,781.33)
10,971,218.67
41,971,218.67
41,471,218.67
41,972,718.77
76,972,718.77
86,972,718.77
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Maine State Treasurer
Transaction Report
For the Month Ended July 31, 2013

TRANSACTION

CUSIP TRANSACTION SECURITY TYPE DESCRIPTION MATURITY PAR VALUE/SHARES
7/31/2013 BUY CASH EQUIV U.S. BANK 17,000,000.00
MATURITY CD CAMDEN NATIONAL 7/31/2013 100,000.00

Net Contributions -

Net Withdrawals 70,073,019.22

PFM Asset Management LLC Transactions

PRINCIPAL
17,000,000.00
100,000.00

INTEREST
0.00
300.45

TOTAL
(17,000,000.00)
100,300.45

BALANCE
69,972,718.77
70,073,019.22
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Maine State Treasurer
Upcoming Cash Activity
For the next 30 days

COUPON MATURITY DATE PAR VALUE/SHARES

PRINCIPAL

INTEREST

TRANSACTION

08/20/13 MATURITY
08/21/13 MATURITY

08/24/13 INTEREST

PFM Asset Management LLC

CUSIP

0556NOVM4

3135G0OHH9

DESCRIPTION

CAMDEN NATIONAL BANK CERT DEPOS
BNP PARIBAS FINANCE INC COMM PAPER

FANNIE MAE (CALLABLE) GLOBAL NOTES

0.250 08/20/13 1,900,000
08/21/13 10,000,000
0.750 02/24/15 15,000,000

Upcoming Cash Activity

1,900,000.00
9,990,666.67

0.00

4,815.97
9,333.33

56,250.00

1,904,815.97
10,000,000.00

56,250.00
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