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Maine State Treasurer
Activity and Performance Summary

For the Month Ending August 31, 2011

Amortized Cost Basis Activity Summary Detail of Amortized Cost Basis Return

Beginning Amortized Cost Value 670,728,718.17 Interest Earned
Accretion 

(Amortization)
Realized 

Gain(Loss) Total Income
Additions

Contributions 0.00 Current Holdings
Interest Received 121,597.49 Cash and Equivalents 68,749.10 0.00 0.00 68,749.10

Accrued Interest Sold 6,014.77 Repurchase Agreement 120.84 0.00 0.00 120.84

Gain on Sales 0.00 Certificates of Deposit 1,978.39 0.00 0.00 1,978.39

Total Additions 127,612.26 Commercial Paper 0.00 0.00 0.00 0.00

Deductions U.S. Treasuries 34,308.46 (1,085.90) 0.00 33,222.56

Withdrawals 46,276,621.67 Federal Agency 133,523.94 (76,607.94) 0.00 56,916.00

Fees Paid 0.00 Corporate 0.00 0.00 0.00 0.00

Loss on Sales 0.00

Sales and Maturities
Total Deductions (46,276,621.67) Repurchase Agreement 1,846.38 0.00 0.00 1,846.38

Accretion (Amortization) for the Period (76,527.34) Commercial Paper 0.00 0.00 0.00 0.00

Ending Amortized Cost Value 624,503,181.42 Certificates of Deposit 373.39 0.00 0.00 373.39

Ending Fair Value 625,131,158.98 U.S. Treasuries 0.00 1,166.50 0.00 1,166.50

Unrealized Gain (Loss) 627,977.56 Federal Agency 0.00 0.00 0.00 0.00

     Total 240,900.50 (76,527.34) 0.00 164,373.16

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 240,900.50 172,151.40

Fed Funds 0.25% 0.25% 0.25% Accretion (Amortization) (76,527.34) (76,527.34)

Overnight Repo 0.08% 0.04% 0.05% Realized Gain (Loss) on Sales 0.00 0.00

3 Month T-Bill 0.09% 0.04% 0.01% Total Income on Portfolio 164,373.16 95,624.06

6 Month T-Bill 0.14% 0.10% 0.05% Average Daily Historical Cost 651,395,870.94 249,602,014.63

1 Year T-Note 0.24% 0.21% 0.17% Annualized Return 0.28% 0.41%

2 Year T-Note 0.52% 0.49% 0.22% Annualized Return Year to Date 0.21% 0.25%

5 Year T-Note 1.69% 1.70% 1.02% Investment Advisory Fees 14,699.13 n/a

Annualized Return (net of fees) 0.25% n/a

Weighted Average Effective Duration in Days 122                    342                    
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Maine State Treasurer
Activity and Performance Summary

For the Month Ending August 31, 2011

Fair Value Basis Activity Summary

Beginning Fair Value 671,068,746.52 Interest Earned
Change in Fair 

Value Total Income
Additions

Contributions 0.00 Current Holdings
Interest Received 121,597.49 Cash and Equivalents 68,749.10 0.00 68,749.10

Accrued Interest Sold 6,014.77 Repurchase Agreement 120.84 0.00 120.84

Total Additions 127,612.26 Certificates of Deposit 1,978.39 0.00 1,978.39

Commercial Paper 0.00 0.00 0.00

Deductions U.S. Treasuries 34,308.46 120,790.00 155,098.46

Withdrawals 46,276,621.67 Federal Agency 133,523.94 89,531.87 223,055.81

Fees Paid 0.00 Corporate 0.00 0.00 0.00

Total Deductions (46,276,621.67) Sales and Maturities
Repurchase Agreements 1,846.38 0.00 1,846.38

Change in Fair Value for the Period 211,421.87 Commercial Paper 0.00 0.00 0.00

Ending Fair Value 625,131,158.98 Certificates of Deposit 373.39 0.00 373.39

U.S. Treasuries 0.00 1,100.00 1,100.00

Federal Agency 0.00 0.00 0.00

Total 240,900.50 211,421.87 452,322.37

Annualized Comparative Rates of Return

Twelve Six Total Portfolio
Excluding Cash 

Equivalents
Month Trailing Month Trailing For the Month Interest Earned 240,900.50 172,151.40

Fed Funds 0.25% 0.25% 0.25% Change in Fair Value 211,421.87 211,421.87

Overnight Repo 0.08% 0.04% 0.05% Total Income on Portfolio 452,322.37 383,573.27

3 Month T-Bill 0.15% 0.15% 0.26% Average Daily Historical Cost 651,395,870.94 249,602,014.63

6 Month T-Bill 0.34% 0.37% 0.84% Annualized Return 0.47% 0.91%

1 Year T-Note 0.62% 0.75% 2.10% Annualized Return Year to Date 0.32% 0.54%

2 Year T-Note 1.49% 2.80% 3.98% Weighted Average Effective Duration in Days 122                    342                    

5 Year T-Note 5.45% 15.84% 29.44%

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, 2011

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 402,080,734.00 402,080,734.00 402,080,734.00 70,424.00 0.00 1                     0.00 64.3% 0.20%

Repurchase Agreements 46,112,500.00 46,112,500.00 46,112,500.00 120.84 0.00 4                     0.01 7.4% 0.04%

Commercial Paper 0.00 0.00 0.00 0.00 0.00 0.0%

Certificates of Deposit 5,800,000.00 5,800,000.00 5,800,000.00 4,487.94 0.00 222                 0.61 0.9% 0.49%

U.S. Treasuries 60,018,359.37 60,016,234.20 60,446,205.00 103,180.13 429,970.80 538                 1.46 9.7% 0.66%

U.S. Instrumentality 110,650,723.25 110,493,713.22 110,691,719.98 289,525.43 198,006.76 664                 1.05 17.7% 0.62%

Corporate 0.00 0.00 0.00 0.00 0.00 0.0%

Total 624,662,316.62   624,503,181.42   625,131,158.98 467,738.34        627,977.56             173               0.33              100.0% 0.31%
-                       -                       

Repurchase

Portfolio Composition

Cash and Cash 
Equivalents

64.3%

Repurchase 
Agreements

7.4%

Certificates of Deposit
0.9%

U.S. Treasuries
9.7%

U.S. Instrumentality
17.7%
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Original Cost
Maturity Distribution August 31, 2011 Percentage

Overnight 428,193,234.00                                68.5%

Under 90 Days 20,000,000.00                                  3.2%

90 to 180 Days 3,100,000.00                                    0.5%

180 Days to 1 Year 2,700,000.00                                    0.4%

1 to 2 Years 156,790,879.37                                25.1%

2 to 3 Years 13,878,203.25                                  2.2%

Over 3 Years -                                                    0.0%

Totals 624,662,316.62$                              100.0%

Maine State Treasurer
Investments - By Maturity

As of August 31, 2011
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Maine State Treasurer
Portfolio Holdings

As of August 31, 2011

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 08/31/11 0.600 V 10,000,000.00 10,000,000.00 10,000,000.00 10,000,000.00 0.00 4,767.12 5,424.81 5,424.81 1.60% 0.600
0.00 0.00 0.00

CITIZENS BANK 08/31/11 0.050 V 200,000.00 200,000.00 200,000.00 200,000.00 0.00 0.00 8.49 16.98 0.03% 0.050
0.00 0.00 0.00

BANGOR SAVINGS BANK NOW 08/31/11 0.150 V 25,200,000.00 25,200,000.00 25,200,000.00 25,200,000.00 0.00 0.00 3,210.82 6,421.23 4.03% 0.150
0.00 0.00 0.00

TD BANKNORTH 08/31/11 0.200 V 236,000,000.00 236,000,000.00 236,000,000.00 236,000,000.00 0.00 44,405.48 43,172.60 43,172.60 37.75% 0.200
0.00 0.00 0.00

TD BANKNORTH (SWEEP) 08/31/11 0.200 V 37,280,734.00 37,280,734.00 37,280,734.00 37,280,734.00 0.00 1,586.47 1,586.47 0.00 5.96% 0.200
0.00 0.00 0.00

CITIGROUP GOVERNMENT NOW 08/31/11 0.100 V 200,000.00 200,000.00 200,000.00 200,000.00 0.00 0.00 16.99 33.98 0.03% 0.100
0.00 0.00 0.00

BANK OF AMERICA NOW 08/31/11 0.150 V 200,000.00 200,000.00 200,000.00 200,000.00 0.00 0.00 25.48 50.96 0.03% 0.150
0.00 0.00 0.00

ANDROSCOGGIN BANK 08/31/11 0.000 V 20,000,000.00 20,000,000.00 20,000,000.00 20,000,000.00 0.00 0.00 0.00 0.00 3.20% 0.000
0.00 0.00 0.00

ANDROSCOGGIN BANK #2 08/31/11 1.250 V 5,000,000.00 5,000,000.00 5,000,000.00 5,000,000.00 0.00 4,965.75 5,650.95 5,650.95 0.80% 1.250
0.00 0.00 0.00

BATH SAVINGS 08/31/11 0.200 V 13,000,000.00 13,000,000.00 13,000,000.00 13,000,000.00 0.00 2,065.75 2,350.71 2,350.71 2.08% 0.200
0.00 0.00 0.00

BIDDEFORD SAVINGS BANK 08/31/11 0.200 V 5,000,000.00 5,000,000.00 5,000,000.00 5,000,000.00 0.00 794.52 904.12 904.12 0.80% 0.200
0.00 0.00 0.00

CAMDEN NATIONAL BANK 08/31/11 0.150 V 50,000,000.00 50,000,000.00 50,000,000.00 50,000,000.00 0.00 6,370.25 6,370.26 6,370.26 8.00% 0.150
0.00 0.00 0.00

GOLDMAN SACHS MONEY MARKET FUND 08/31/11 0.010 V 0.00 0.00 0.00 0.00 0.00 392.15 27.40 27.40 0.00% 0.010
0.00 0.00 0.00

TOTAL 402,080,734.00 402,080,734.00 402,080,734.00 402,080,734.00 0.00 65,347.49 68,749.10 70,424.00 64.32% 0.204
0.00 0.00 0.00
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Maine State Treasurer
Portfolio Holdings

As of August 31, 2011

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 08/31/11 0.050 09/01/11 26,112,500.00 26,112,500.00 26,112,500.00 26,112,500.00 0.00 0.00 43.06 43.06 4.18% 0.050
RE0855966 0.00 0.00 0.00

MORGAN STANLEY REPO AGRMT 08/25/11 0.020 09/08/11 20,000,000.00 20,000,000.00 20,000,000.00 20,000,000.00 0.00 0.00 77.78 77.78 3.20% 0.020
RE0855909 0.00 0.00 0.00

TOTAL 46,112,500.00 46,112,500.00 46,112,500.00 46,112,500.00 0.00 0.00 120.84 120.84 7.38% 0.037
0.00 0.00 0.00

CERTIFICATES OF DEPOSIT

BIDDEFORD SAVINGS BANK CERT DEPOS 06/27/11 0.450 12/27/11 3,000,000.00 3,000,000.00 3,000,000.00 3,000,000.00 0.00 0.00 1,162.50 2,475.00 0.48% 0.450
RE0852500 0.00 0.00 0.00

SACO & BEDDFORD BANK CERT DEPOS 03/09/11 1.100 02/09/12 100,000.00 100,000.00 100,000.00 100,000.00 0.00 0.00 93.42 530.41 0.02% 1.100
RE0814419 0.00 0.00 0.00

NORTHEAST BANK CERT DEPOS 04/12/11 1.190 04/12/12 200,000.00 200,000.00 200,000.00 200,000.00 0.00 0.00 204.95 938.78 0.03% 1.190
RE0851395 0.00 0.00 0.00

BAR HARBOR BANK CERT DEPOS 07/28/11 0.450 07/28/12 500,000.00 500,000.00 500,000.00 500,000.00 0.00 0.00 193.75 218.75 0.08% 0.450
RE0852427 0.00 0.00 0.00

CAMDEN NATIONAL BANK CERT DEPOS 07/31/11 0.450 07/31/12 100,000.00 100,000.00 100,000.00 100,000.00 0.00 0.00 38.77 40.00 0.02% 0.450
RE0852450 0.00 0.00 0.00

CAMDEN NATIONAL BANK CERT DEPOS 08/20/11 0.450 08/20/12 1,900,000.00 1,900,000.00 1,900,000.00 1,900,000.00 0.00 0.00 285.00 285.00 0.30% 0.450
RE0855875 0.00 0.00 0.00

TOTAL 5,800,000.00 5,800,000.00 5,800,000.00 5,800,000.00 0.00 0.00 1,978.39 4,487.94 0.93% 0.487
0.00 0.00 0.00

U.S. TREASURIES

US TREASURY NOTES 05/26/11 0.625 12/31/12 10,000,000.00 10,037,890.62 10,031,551.20 10,061,330.00 29,778.80 0.00 5,264.95 10,699.73 1.61% 0.387
912828PW4 0.00 (1,995.90) 17,190.00

US TREASURY NOTES 04/13/11 0.625 01/31/13 25,000,000.00 24,980,468.75 24,984,683.00 25,161,125.00 176,442.00 0.00 13,162.37 13,586.96 4.02% 0.669
912828PR5 0.00 910.00 47,850.00
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Maine State Treasurer
Portfolio Holdings

As of August 31, 2011

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

US TREASURY NOTES 04/13/11 0.750 03/31/13 25,000,000.00 25,000,000.00 25,000,000.00 25,223,750.00 223,750.00 0.00 15,881.14 78,893.44 4.03% 0.750
912828QL7 6,659.84 0.00 55,750.00

TOTAL 60,000,000.00 60,018,359.37 60,016,234.20 60,446,205.00 429,970.80 0.00 34,308.46 103,180.13 9.67% 0.656
6,659.84 (1,085.90) 120,790.00

FEDERAL AGENCY SECURITIES

FHLMC NOTES 06/24/11 0.625 12/28/12 15,000,000.00 15,062,550.00 15,054,860.70 15,067,155.00 12,294.30 0.00 7,812.50 16,406.25 2.41% 0.348
3137EACQ0 0.00 (3,443.70) 16,665.00

FNMA NOTES 06/24/11 0.750 02/26/13 15,000,000.00 15,084,600.00 15,075,223.95 15,100,155.00 24,931.05 56,250.00 9,375.00 1,562.50 2.42% 0.411
3135G0AK9 0.00 (4,199.40) 19,635.00

FHLB (CALLABLE) GLOBAL NOTES 05/09/11 0.750 05/09/13 20,000,000.00 20,000,000.00 20,000,000.00 20,016,240.00 16,240.00 0.00 12,500.00 46,666.67 3.20% 0.750
313373S86 11/09/11 0.00 0.00 14,440.00

FHLB GLOBAL BONDS 06/20/11 3.875 06/14/13 10,000,000.00 10,672,420.00 10,605,789.70 10,628,850.00 23,060.30 0.00 32,291.66 82,881.94 1.70% 0.465
31339X2M5 6,458.33 (28,153.60) (8,370.00)

FHLB NOTES (CALLABLE) 06/28/11 0.650 06/28/13 10,000,000.00 10,000,000.00 10,000,000.00 10,007,300.00 7,300.00 0.00 5,416.67 11,375.00 1.60% 0.650
313374A83 12/28/11 0.00 0.00 12,170.00

FHLMC GLOBAL REFERENCE NOTES 07/07/11 3.750 06/28/13 15,000,000.00 15,952,950.00 15,880,855.95 15,949,005.00 68,149.05 0.00 46,875.00 98,437.50 2.55% 0.513
3137EABM0 14,062.50 (40,052.25) (7,275.00)

FHLMC NOTES (CALLED, OMD 7/5/2013) 07/07/11 0.750 07/05/13 10,000,000.00 10,000,000.00 10,000,000.00 10,000,430.00 430.00 0.00 6,250.00 11,666.67 1.60% 0.750
3134G2NR9 09/05/11 416.67 0.00 90.00

FANNIE MAE (CALLABLE) GLOBAL NOTES 07/13/11 1.125 07/11/14 8,645,000.00 8,654,509.50 8,653,237.91 8,687,714.95 34,477.04 0.00 8,104.68 13,507.81 1.39% 1.088
3135G0BT9 07/11/12 540.31 (794.73) 26,298.09

FANNIE MAE (CALLABLE) NOTES 07/18/11 1.125 07/18/14 5,225,000.00 5,223,693.75 5,223,745.01 5,234,870.03 11,125.02 0.00 4,898.43 7,021.09 0.84% 1.133
3136FRXJ7 01/18/12 0.00 35.74 15,878.78

TOTAL 108,870,000.00 110,650,723.25 110,493,713.22 110,691,719.98 198,006.76 56,250.00 133,523.94 289,525.43 17.71% 0.623
21,477.81 (76,607.94) 89,531.87

GRAND TOTAL 622,863,234.00 624,662,316.62 624,503,181.42 625,131,158.98 627,977.56 121,597.49 238,680.73 467,738.34 100.00% 0.312
28,137.65 (77,693.84) 210,321.87
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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)

TD BANKNORTH

RE0TDBANKMF2 CASH AND CASH EQUIVALENTS 0.000 9/1/2011 NR NR 37,280,734.00 37,280,734.00 5.97% 37,280,734.00 5.96% 0.00

RE0TDBANKMF1 CASH AND CASH EQUIVALENTS 0.000 9/1/2011 NR NR 236,000,000.00 236,000,000.00 37.78% 236,000,000.00 37.75% 0.00

ISSUER TOTAL 273,280,734.00 273,280,734.00 43.75% 273,280,734.00 43.72% 0.00

US TREASURY
912828PW4 U.S. TREASURY 0.625 12/31/2012 AA+ Aaa 10,000,000.00 10,037,890.62 1.61% 10,061,330.00 1.61% 1.33

912828PR5 U.S. TREASURY 0.625 1/31/2013 AA+ Aaa 25,000,000.00 24,980,468.75 4.00% 25,161,125.00 4.02% 1.41

912828QL7 U.S. TREASURY 0.750 3/31/2013 AA+ Aaa 25,000,000.00 25,000,000.00 4.00% 25,223,750.00 4.03% 1.57

ISSUER TOTAL 60,000,000.00 60,018,359.37 9.61% 60,446,205.00 9.67% 1.46

CAMDEN NATIONAL
RE0CAMDENNB9CASH AND CASH EQUIVALENTS 0.000 9/1/2011 NR NR 50,000,000.00 50,000,000.00 8.00% 50,000,000.00 8.00% 0.00

RE0852450 CERTIFICATES OF DEPOSIT 0.450 7/31/2012 NR NR 100,000.00 100,000.00 0.02% 100,000.00 0.02% 0.91

RE0855875 CERTIFICATES OF DEPOSIT 0.450 8/20/2012 NR NR 1,900,000.00 1,900,000.00 0.30% 1,900,000.00 0.30% 0.97

ISSUER TOTAL 52,000,000.00 52,000,000.00 8.32% 52,000,000.00 8.32% 0.04

FHLMC
3137EACQ0 U.S. INSTRUMENTALITY 0.625 12/28/2012 AA+ Aaa 15,000,000.00 15,062,550.00 2.41% 15,067,155.00 2.41% 1.32

3137EABM0 U.S. INSTRUMENTALITY 3.750 6/28/2013 AA+ Aaa 15,000,000.00 15,952,950.00 2.55% 15,949,005.00 2.55% 1.77

3134G2NR9 U.S. INSTRUMENTALITY 0.750 7/5/2013 9/5/2011 AA+ Aaa 10,000,000.00 10,000,000.00 1.60% 10,000,430.00 1.60% 0.01

ISSUER TOTAL 40,000,000.00 41,015,500.00 6.57% 41,016,590.00 6.56% 1.18

FHLB
313373S86 U.S. INSTRUMENTALITY 0.750 5/9/2013 11/9/2011 AA+ Aaa 20,000,000.00 20,000,000.00 3.20% 20,016,240.00 3.20% 0.26

31339X2M5 U.S. INSTRUMENTALITY 3.875 6/14/2013 AA+ Aaa 10,000,000.00 10,672,420.00 1.71% 10,628,850.00 1.70% 1.73

313374A83 U.S. INSTRUMENTALITY 0.650 6/28/2013 12/28/2011 AA+ Aaa 10,000,000.00 10,000,000.00 1.60% 10,007,300.00 1.60% 0.45

ISSUER TOTAL 40,000,000.00 40,672,420.00 6.51% 40,652,390.00 6.50% 0.69

Maine State Treasurer
GASB 40 - Deposit and Investment Risk Disclosure

As of August 31, 2011
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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)

Maine State Treasurer
GASB 40 - Deposit and Investment Risk Disclosure

As of August 31, 2011

MORGAN STANLEY
RE0855966 REPURCHASE AGREEMENT 0.050 9/1/2011 A-1 P-1 26,112,500.00 26,112,500.00 4.18% 26,112,500.00 4.18% 0.00

RE0855909 REPURCHASE AGREEMENT 0.020 9/8/2011 A-1 P-1 20,000,000.00 20,000,000.00 3.20% 20,000,000.00 3.20% 0.02

ISSUER TOTAL 46,112,500.00 46,112,500.00 7.38% 46,112,500.00 7.38% 0.01

FNMA
3135G0AK9 U.S. INSTRUMENTALITY 0.750 2/26/2013 AA+ Aaa 15,000,000.00 15,084,600.00 2.41% 15,100,155.00 2.42% 1.48

3135G0BT9 U.S. INSTRUMENTALITY 1.125 7/11/2014 7/11/2012 AA+ Aaa 8,645,000.00 8,654,509.50 1.39% 8,687,714.95 1.39% 1.71

3136FRXJ7 U.S. INSTRUMENTALITY 1.125 7/18/2014 1/18/2012 AA+ Aaa 5,225,000.00 5,223,693.75 0.84% 5,234,870.03 0.84% 0.54

ISSUER TOTAL 28,870,000.00 28,962,803.25 4.64% 29,022,739.98 4.64% 1.38

BANGOR SAVINGS
RE0BANGORSA9CASH AND CASH EQUIVALENTS 0.000 9/1/2011 NR NR 25,200,000.00 25,200,000.00 4.03% 25,200,000.00 4.03% 0.00

ISSUER TOTAL 25,200,000.00 25,200,000.00 4.03% 25,200,000.00 4.03% 0.00

ANDROSCOGGIN 
RE0ANDROBNK7CASH AND CASH EQUIVALENTS 0.000 9/1/2011 NR NR 25,000,000.00 25,000,000.00 4.00% 25,000,000.00 4.00% 0.00

ISSUER TOTAL 25,000,000.00 25,000,000.00 4.00% 25,000,000.00 4.00% 0.00

BATH SAVINGS
RE0BATHSAVI3 CASH AND CASH EQUIVALENTS 0.000 9/1/2011 NR NR 13,000,000.00 13,000,000.00 2.08% 13,000,000.00 2.08% 0.00

ISSUER TOTAL 13,000,000.00 13,000,000.00 2.08% 13,000,000.00 2.08% 0.00

BAR HARBOR
RE0BHARBRMF3CASH AND CASH EQUIVALENTS 0.000 9/1/2011 NR NR 10,000,000.00 10,000,000.00 1.60% 10,000,000.00 1.60% 0.00

RE0852427 CERTIFICATES OF DEPOSIT 0.450 7/28/2012 NR NR 500,000.00 500,000.00 0.08% 500,000.00 0.08% 0.91

ISSUER TOTAL 10,500,000.00 10,500,000.00 1.68% 10,500,000.00 1.68% 0.04
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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)

Maine State Treasurer
GASB 40 - Deposit and Investment Risk Disclosure

As of August 31, 2011

BIDDEFORD SAVINGS BANK
RE0BIDDEFRD2 CASH AND CASH EQUIVALENTS 0.000 9/1/2011 5,000,000.00 5,000,000.00 0.80% 5,000,000.00 0.80% 0.00

RE0852500 CERTIFICATES OF DEPOSIT 0.450 12/27/2011 NR NR 3,000,000.00 3,000,000.00 0.48% 3,000,000.00 0.48% 0.32

ISSUER TOTAL 8,000,000.00 8,000,000.00 1.28% 8,000,000.00 1.28% 0.12

BOA MERRILL LYNCH
RE0BOFANOW06CASH AND CASH EQUIVALENTS 0.000 9/1/2011 NR NR 200,000.00 200,000.00 0.03% 200,000.00 0.03% 0.00

ISSUER TOTAL 200,000.00 200,000.00 0.03% 200,000.00 0.03% 0.00

CITIZENS BANK
RE0CITIZENS4 CASH AND CASH EQUIVALENTS 0.000 9/1/2011 NR NR 200,000.00 200,000.00 0.03% 200,000.00 0.03% 0.00

ISSUER TOTAL 200,000.00 200,000.00 0.03% 200,000.00 0.03% 0.00

NORTHEAST BANK
RE0851395 CERTIFICATES OF DEPOSIT 1.190 4/12/2012 NR NR 200,000.00 200,000.00 0.03% 200,000.00 0.03% 0.61

ISSUER TOTAL 200,000.00 200,000.00 0.03% 200,000.00 0.03% 0.61

CITIGROUP NOW
RE0CITIGOVT2 CASH AND CASH EQUIVALENTS 0.000 9/1/2011 NR NR 200,000.00 200,000.00 0.03% 200,000.00 0.03% 0.00

ISSUER TOTAL 200,000.00 200,000.00 0.03% 200,000.00 0.03% 0.00

SACO & BEDDFORD
RE0814419 CERTIFICATES OF DEPOSIT 1.100 2/9/2012 NR NR 100,000.00 100,000.00 0.02% 100,000.00 0.02% 0.44

ISSUER TOTAL 100,000.00 100,000.00 0.02% 100,000.00 0.02% 0.44

GRAND TOTAL 622,863,234.00 624,662,316.62 100.00% 625,131,158.98 100.00%
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Maine State Treasurer
Securities Purchased

During the Month Ended August 31, 2011

CUSIP ISSUER DATE COUPON MATURITY CALL DATE
PAR 

VALUE/SHARES UNIT COST PRINCIPAL

ACCRUED 
INTEREST 

PURCHASED YIELD

CASH AND EQUIVALENTS

TDBANKMF1 TD BANKNORTH 8/3/2011 0.200 V 12,000,000.00 100.00 12,000,000.00 0.00 0.200 V

TDBANKMF1 TD BANKNORTH 8/5/2011 0.200 V 10,000,000.00 100.00 10,000,000.00 0.00 0.200 V

TDBANKMF1 TD BANKNORTH 8/9/2011 0.200 V 6,000,000.00 100.00 6,000,000.00 0.00 0.200 V

38141W323 GOLDMAN SACHS MMF 8/10/2011 0.010 V 11,000,000.00 100.00 11,000,000.00 0.00 0.010 V

TDBANKMF1 TD BANKNORTH 8/10/2011 0.200 V 1,000,000.00 100.00 1,000,000.00 0.00 0.200 V

TDBANKMF1 TD BANKNORTH 8/12/2011 0.200 V 17,000,000.00 100.00 17,000,000.00 0.00 0.200 V

TDBANKMF1 TD BANKNORTH 8/15/2011 0.200 V 8,000,000.00 100.00 8,000,000.00 0.00 0.200 V

38141W323 GOLDMAN SACHS MMF 8/16/2011 0.010 V 33,000,000.00 100.00 33,000,000.00 0.00 0.010 V

TDBANKMF1 TD BANKNORTH 8/16/2011 0.200 V 12,000,000.00 100.00 12,000,000.00 0.00 0.200 V

TDBANKMF1 TD BANKNORTH 8/17/2011 0.200 V 11,000,000.00 100.00 11,000,000.00 0.00 0.200 V

TDBANKMF1 TD BANKNORTH 8/19/2011 0.200 V 13,000,000.00 100.00 13,000,000.00 0.00 0.200 V

38141W323 GOLDMAN SACHS MMF 8/23/2011 0.010 V 20,000,000.00 100.00 20,000,000.00 0.00 0.010 V

TDBANKMF1 TD BANKNORTH 8/23/2011 0.200 V 4,000,000.00 100.00 4,000,000.00 0.00 0.200 V

38141W323 GOLDMAN SACHS MMF 8/24/2011 0.010 V 8,000,000.00 100.00 8,000,000.00 0.00 0.010 V

TDBANKMF1 TD BANKNORTH 8/24/2011 0.200 V 4,000,000.00 100.00 4,000,000.00 0.00 0.200 V

TDBANKMF1 TD BANKNORTH 8/26/2011 0.200 V 2,000,000.00 100.00 2,000,000.00 0.00 0.200 V

TDBANKMF2 TD BANKNORTH (SWEEP) 8/31/2011 0.200 V 23,738,490.59 100.00 23,738,490.59 0.00 0.200 V

TOTAL: 195,738,490.59 195,738,490.59 0.00

REPURCHASE AGREEMENTS

RE0855727 MORGAN STANLEY 8/3/2011 0.050 8/10/2011 10,000,000.00 100.00 10,000,000.00 0.00 0.05

RE0855735 MORGAN STANLEY 8/4/2011 0.040 8/11/2011 36,000,000.00 100.00 36,000,000.00 0.00 0.04

RE0855743 MORGAN STANLEY 8/5/2011 0.020 8/8/2011 19,000,000.00 100.00 19,000,000.00 0.00 0.02

RE0855750 BOA MERRILL LYNCH 8/8/2011 0.050 8/9/2011 10,000,000.00 100.00 10,000,000.00 0.00 0.05

RE0855768 MORGAN STANLEY 8/9/2011 0.020 8/16/2011 10,000,000.00 100.00 10,000,000.00 0.00 0.02

RE0855776 MORGAN STANLEY 8/11/2011 0.020 8/12/2011 18,000,000.00 100.00 18,000,000.00 0.00 0.02

RE0855784 MORGAN STANLEY 8/12/2011 0.070 8/15/2011 24,000,000.00 100.00 24,000,000.00 0.00 0.07

RE0855792 BOA MERRILL LYNCH 8/12/2011 0.050 8/19/2011 30,000,000.00 100.00 30,000,000.00 0.00 0.05

RE0855800 MORGAN STANLEY 8/15/2011 0.040 8/22/2011 17,000,000.00 100.00 17,000,000.00 0.00 0.04

RE0855818 MORGAN STANLEY 8/15/2011 0.080 8/16/2011 20,000,000.00 100.00 20,000,000.00 0.00 0.08

RE0855826 MORGAN STANLEY 8/16/2011 0.030 8/30/2011 15,000,000.00 100.00 15,000,000.00 0.00 0.03

RE0855834 MORGAN STANLEY 8/17/2011 0.020 8/18/2011 15,000,000.00 100.00 15,000,000.00 0.00 0.02

RE0855842 MORGAN STANLEY 8/18/2011 0.020 8/25/2011 29,000,000.00 100.00 29,000,000.00 0.00 0.02

RE0855859 MORGAN STANLEY 8/19/2011 0.020 8/26/2011 18,000,000.00 100.00 18,000,000.00 0.00 0.02

RE0855867 BOA MERRILL LYNCH 8/19/2011 0.020 8/22/2011 30,000,000.00 100.00 30,000,000.00 0.00 0.02
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Maine State Treasurer
Securities Purchased

During the Month Ended August 31, 2011

CUSIP ISSUER DATE COUPON MATURITY CALL DATE
PAR 

VALUE/SHARES UNIT COST PRINCIPAL

ACCRUED 
INTEREST 

PURCHASED YIELD

RE0855883 BOA MERRILL LYNCH 8/22/2011 0.020 8/25/2011 30,000,000.00 100.00 30,000,000.00 0.00 0.02

RE0855891 BOA MERRILL LYNCH 8/22/2011 0.020 8/23/2011 16,000,000.00 100.00 16,000,000.00 0.00 0.02

RE0855909 MORGAN STANLEY 8/25/2011 0.020 9/8/2011 20,000,000.00 100.00 20,000,000.00 0.00 0.02

RE0855917 BOA MERRILL LYNCH 8/25/2011 0.020 8/26/2011 22,000,000.00 100.00 22,000,000.00 0.00 0.02

RE0855925 MORGAN STANLEY 8/26/2011 0.040 8/29/2011 57,000,000.00 100.00 57,000,000.00 0.00 0.04

RE0855933 BOA MERRILL LYNCH 8/26/2011 0.030 8/29/2011 15,000,000.00 100.00 15,000,000.00 0.00 0.03

RE0855941 BOA MERRILL LYNCH 8/29/2011 0.040 8/30/2011 30,000,000.00 100.00 30,000,000.00 0.00 0.04

RE0855958 BOA MERRILL LYNCH 8/30/2011 0.020 8/31/2011 33,000,000.00 100.00 33,000,000.00 0.00 0.02

RE0855966 MORGAN STANLEY 8/31/2011 0.050 9/1/2011 26,112,500.00 100.00 26,112,500.00 0.00 0.05

TOTAL: 550,112,500.00 550,112,500.00 0.00

CERTIFICATES OF DEPOSIT

RE0855875 CAMDEN NATIONAL 8/20/2011 0.450 8/20/2012 1,900,000.00 100.00 1,900,000.00 0.00 0.45

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

GRAND TOTAL: 747,750,990.59 747,750,990.59 0.00
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Maine State Treasurer
Securities Sold and Matured

During the Month Ended August 31, 2011

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 8/1/2011 0.200 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 0.200 V

0.00 0.00

TDBANKMF1 TD BANKNORTH 8/2/2011 0.200 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 0.200 V

0.00 0.00

TDBANKMF1 TD BANKNORTH 8/4/2011 0.200 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 0.200 V

0.00 0.00

TDBANKMF1 TD BANKNORTH 8/8/2011 0.200 V 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 0.200 V

0.00 0.00

TDBANKMF1 TD BANKNORTH 8/11/2011 0.200 V 12,000,000.00 12,000,000.00 12,000,000.00 100.00 12,000,000.00 0.00 0.00 0.00 0.00 0.200 V

0.00 0.00

38141W323 GOLDMAN SACHS MMF 8/12/2011 0.010 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 0.010 V

0.00 0.00

38141W323 GOLDMAN SACHS MMF 8/18/2011 0.010 V 33,000,000.00 33,000,000.00 33,000,000.00 100.00 33,000,000.00 0.00 0.00 0.00 0.00 0.010 V

0.00 0.00

TDBANKMF1 TD BANKNORTH 8/18/2011 0.200 V 14,000,000.00 14,000,000.00 14,000,000.00 100.00 14,000,000.00 0.00 0.00 0.00 0.00 0.200 V

0.00 0.00

TDBANKMF1 TD BANKNORTH 8/22/2011 0.200 V 2,000,000.00 2,000,000.00 2,000,000.00 100.00 2,000,000.00 0.00 0.00 0.00 0.00 0.200 V

0.00 0.00

TDBANKMF1 TD BANKNORTH 8/25/2011 0.200 V 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 0.200 V

0.00 0.00

38141W323 GOLDMAN SACHS MMF 8/26/2011 0.010 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 0.010 V

0.00 0.00

TDBANKMF1 TD BANKNORTH 8/29/2011 0.200 V 30,000,000.00 30,000,000.00 30,000,000.00 100.00 30,000,000.00 0.00 0.00 0.00 0.00 0.200 V

0.00 0.00

TDBANKMF1 TD BANKNORTH 8/30/2011 0.200 V 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 0.200 V

0.00 0.00

TDBANKMF1 TD BANKNORTH 8/31/2011 0.200 V 2,000,000.00 2,000,000.00 2,000,000.00 100.00 2,000,000.00 0.00 0.00 0.00 0.00 0.200 V

0.00 0.00

198,000,000.00 198,000,000.00 198,000,000.00 198,000,000.00 0.00 0.00 0.00 0.00
TOTAL: 0.00 0.00
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Maine State Treasurer
Securities Sold and Matured

During the Month Ended August 31, 2011

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

REPURCHASE AGREEMENTS

RE0852419 MORGAN STANLEY 8/1/2011 0.020 8/1/2011 15,000,000.00 15,000,000.00 15,000,000.00 0.00 15,000,000.00 0.00 83.33 0.00 0.00 0.02

0.00 0.00

RE0852443 MORGAN STANLEY 8/1/2011 0.140 8/1/2011 25,000,000.00 25,000,000.00 25,000,000.00 0.00 25,000,000.00 0.00 291.67 0.00 0.00 0.14

0.00 0.00

RE0855743 MORGAN STANLEY 8/8/2011 0.020 8/8/2011 19,000,000.00 19,000,000.00 19,000,000.00 0.00 19,000,000.00 0.00 31.67 0.00 31.67 0.02

0.00 0.00

RE0855750 BOA MERRILL LYNCH 8/9/2011 0.050 8/9/2011 10,000,000.00 10,000,000.00 10,000,000.00 0.00 10,000,000.00 0.00 13.89 0.00 13.89 0.05

0.00 0.00

RE0855727 MORGAN STANLEY 8/10/2011 0.050 8/10/2011 10,000,000.00 10,000,000.00 10,000,000.00 0.00 10,000,000.00 0.00 97.22 0.00 97.22 0.05

0.00 0.00

RE0855735 MORGAN STANLEY 8/11/2011 0.040 8/11/2011 36,000,000.00 36,000,000.00 36,000,000.00 0.00 36,000,000.00 0.00 280.00 0.00 280.00 0.04

0.00 0.00

RE0855776 MORGAN STANLEY 8/12/2011 0.020 8/12/2011 18,000,000.00 18,000,000.00 18,000,000.00 0.00 18,000,000.00 0.00 10.00 0.00 10.00 0.02

0.00 0.00

RE0855784 MORGAN STANLEY 8/15/2011 0.070 8/15/2011 24,000,000.00 24,000,000.00 24,000,000.00 0.00 24,000,000.00 0.00 140.00 0.00 140.00 0.07

0.00 0.00

RE0855768 MORGAN STANLEY 8/16/2011 0.020 8/16/2011 10,000,000.00 10,000,000.00 10,000,000.00 0.00 10,000,000.00 0.00 38.89 0.00 38.89 0.02

0.00 0.00

RE0855818 MORGAN STANLEY 8/16/2011 0.080 8/16/2011 20,000,000.00 20,000,000.00 20,000,000.00 0.00 20,000,000.00 0.00 44.44 0.00 44.44 0.08

0.00 0.00

RE0855834 MORGAN STANLEY 8/18/2011 0.020 8/18/2011 15,000,000.00 15,000,000.00 15,000,000.00 0.00 15,000,000.00 0.00 8.33 0.00 8.33 0.02

0.00 0.00

RE0855792 BOA MERRILL LYNCH 8/19/2011 0.050 8/19/2011 30,000,000.00 30,000,000.00 30,000,000.00 0.00 30,000,000.00 0.00 291.67 0.00 291.67 0.05

0.00 0.00

RE0855800 MORGAN STANLEY 8/22/2011 0.040 8/22/2011 17,000,000.00 17,000,000.00 17,000,000.00 0.00 17,000,000.00 0.00 132.22 0.00 132.22 0.04

0.00 0.00

RE0855867 BOA MERRILL LYNCH 8/22/2011 0.020 8/22/2011 30,000,000.00 30,000,000.00 30,000,000.00 0.00 30,000,000.00 0.00 50.00 0.00 50.00 0.02

0.00 0.00

RE0855891 BOA MERRILL LYNCH 8/23/2011 0.020 8/23/2011 16,000,000.00 16,000,000.00 16,000,000.00 0.00 16,000,000.00 0.00 8.89 0.00 8.89 0.02

0.00 0.00

RE0855842 MORGAN STANLEY 8/25/2011 0.020 8/25/2011 29,000,000.00 29,000,000.00 29,000,000.00 0.00 29,000,000.00 0.00 112.78 0.00 112.78 0.02

0.00 0.00

RE0855883 BOA MERRILL LYNCH 8/25/2011 0.020 8/25/2011 30,000,000.00 30,000,000.00 30,000,000.00 0.00 30,000,000.00 0.00 50.00 0.00 50.00 0.02

0.00 0.00
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Maine State Treasurer
Securities Sold and Matured

During the Month Ended August 31, 2011

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

RE0855859 MORGAN STANLEY 8/26/2011 0.020 8/26/2011 18,000,000.00 18,000,000.00 18,000,000.00 0.00 18,000,000.00 0.00 70.00 0.00 70.00 0.02

0.00 0.00

RE0855917 BOA MERRILL LYNCH 8/26/2011 0.020 8/26/2011 22,000,000.00 22,000,000.00 22,000,000.00 0.00 22,000,000.00 0.00 12.22 0.00 12.22 0.02

0.00 0.00

RE0855925 MORGAN STANLEY 8/29/2011 0.040 8/29/2011 57,000,000.00 57,000,000.00 57,000,000.00 0.00 57,000,000.00 0.00 190.00 0.00 190.00 0.04

0.00 0.00

RE0855933 BOA MERRILL LYNCH 8/29/2011 0.030 8/29/2011 15,000,000.00 15,000,000.00 15,000,000.00 0.00 15,000,000.00 0.00 37.50 0.00 37.50 0.03

0.00 0.00

RE0855826 MORGAN STANLEY 8/30/2011 0.030 8/30/2011 15,000,000.00 15,000,000.00 15,000,000.00 0.00 15,000,000.00 0.00 175.00 0.00 175.00 0.03

0.00 0.00

RE0855941 BOA MERRILL LYNCH 8/30/2011 0.040 8/30/2011 30,000,000.00 30,000,000.00 30,000,000.00 0.00 30,000,000.00 0.00 33.33 0.00 33.33 0.04

0.00 0.00

RE0855958 BOA MERRILL LYNCH 8/31/2011 0.020 8/31/2011 33,000,000.00 33,000,000.00 33,000,000.00 0.00 33,000,000.00 0.00 18.33 0.00 18.33 0.02

0.00 0.00

544,000,000.00 544,000,000.00 544,000,000.00 544,000,000.00 0.00 2,221.38 0.00 1,846.38
TOTAL: 0.00 0.00

CERTIFICATES OF DEPOSIT

RE0810607 CAMDEN NATIONAL 8/20/2011 0.400 8/20/2011 1,900,000.00 1,900,000.00 1,900,000.00 100.00 1,900,000.00 0.00 3,793.39 0.00 373.39 0.40

0.00 0.00

1,900,000.00 1,900,000.00 1,900,000.00 1,900,000.00 0.00 3,793.39 0.00 373.39
TOTAL: 0.00 0.00

U.S. TREASURIES

9127953B5 US TREASURY 8/4/2011 0.000 8/4/2011 50,000,000.00 49,997,666.67 50,000,000.00 100.00 50,000,000.00 0.00 0.00 0.00 0.00 0.00

1,166.50 1,100.00

50,000,000.00 50,000,000.00 50,000,000.00 0.00 0.00 0.00 0.00
TOTAL: 1,166.50 1,100.00

793,900,000.00 743,900,000.00 793,900,000.00 793,900,000.00 0.00 6,014.77 0.00 2,219.77
GRAND TOTAL: 1,166.50 1,100.00
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Maine State Treasurer
Transaction Report

For the Month Ended August 31, 2011

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

TOTAL BALANCE

8/1/2011 RE038141W323 INTEREST CASH EQUIV GOLDMAN SACHS MMF 1/0/1900 0.00 0.00 392.15 392.15 392.15

RE0ANDROBNK7INTEREST CASH EQUIV ANDROSCOGGIN 1/0/1900 0.00 0.00 4,965.75 4,965.75 5,357.90

RE0BATHSAVI3 INTEREST CASH EQUIV BATH SAVINGS 1/0/1900 0.00 0.00 2,065.75 2,065.75 7,423.65

RE0BHARBRMF3INTEREST CASH EQUIV BAR HARBOR 1/0/1900 0.00 0.00 4,767.12 4,767.12 12,190.77

RE0BIDDEFRD2 INTEREST CASH EQUIV BIDDEFORD SAVINGS BANK 1/0/1900 0.00 0.00 794.52 794.52 12,985.29

RE0CAMDENNB9INTEREST CASH EQUIV CAMDEN NATIONAL 1/0/1900 0.00 0.00 6,370.25 6,370.25 19,355.54

RE0TDBANKMF1INTEREST CASH EQUIV TD BANKNORTH 1/0/1900 0.00 0.00 44,405.48 44,405.48 63,761.02

RE0852419 MATURITY REPO MORGAN STANLEY 8/1/2011 15,000,000.00 15,000,000.00 83.33 15,000,083.33 15,063,844.35

RE0852443 MATURITY REPO MORGAN STANLEY 8/1/2011 25,000,000.00 25,000,000.00 291.67 25,000,291.67 40,064,136.02

RE0TDBANKMF1SELL CASH EQUIV TD BANKNORTH 1/0/1900 31,000,000.00 31,000,000.00 0.00 31,000,000.00 71,064,136.02

8/2/2011 RE0TDBANKMF1SELL CASH EQUIV TD BANKNORTH 1/0/1900 4,000,000.00 4,000,000.00 0.00 4,000,000.00 75,064,136.02

8/3/2011 RE0855727 BUY REPO MORGAN STANLEY 8/10/2011 10,000,000.00 10,000,000.00 0.00 (10,000,000.00) 65,064,136.02

RE0TDBANKMF1BUY CASH EQUIV TD BANKNORTH 1/0/1900 12,000,000.00 12,000,000.00 0.00 (12,000,000.00) 53,064,136.02

8/4/2011 RE0855735 BUY REPO MORGAN STANLEY 8/11/2011 36,000,000.00 36,000,000.00 0.00 (36,000,000.00) 17,064,136.02

9127953B5 MATURITY UST US TREASURY 8/4/2011 50,000,000.00 50,000,000.00 0.00 50,000,000.00 67,064,136.02

RE0TDBANKMF1SELL CASH EQUIV TD BANKNORTH 1/0/1900 5,000,000.00 5,000,000.00 0.00 5,000,000.00 72,064,136.02

8/5/2011 RE0855743 BUY REPO MORGAN STANLEY 8/8/2011 19,000,000.00 19,000,000.00 0.00 (19,000,000.00) 53,064,136.02

RE0TDBANKMF1BUY CASH EQUIV TD BANKNORTH 1/0/1900 10,000,000.00 10,000,000.00 0.00 (10,000,000.00) 43,064,136.02

8/8/2011 RE0855750 BUY REPO BOA MERRILL LYNCH 8/9/2011 10,000,000.00 10,000,000.00 0.00 (10,000,000.00) 33,064,136.02

RE0855743 MATURITY REPO MORGAN STANLEY 8/8/2011 19,000,000.00 19,000,000.00 31.67 19,000,031.67 52,064,167.69

RE0TDBANKMF1SELL CASH EQUIV TD BANKNORTH 1/0/1900 10,000,000.00 10,000,000.00 0.00 10,000,000.00 62,064,167.69

8/9/2011 RE0855768 BUY REPO MORGAN STANLEY 8/16/2011 10,000,000.00 10,000,000.00 0.00 (10,000,000.00) 52,064,167.69

RE0TDBANKMF1BUY CASH EQUIV TD BANKNORTH 1/0/1900 6,000,000.00 6,000,000.00 0.00 (6,000,000.00) 46,064,167.69

RE0855750 MATURITY REPO BOA MERRILL LYNCH 8/9/2011 10,000,000.00 10,000,000.00 13.89 10,000,013.89 56,064,181.58

8/10/2011 RE038141W323 BUY CASH EQUIV GOLDMAN SACHS MMF 1/0/1900 11,000,000.00 11,000,000.00 0.00 (11,000,000.00) 45,064,181.58

RE0TDBANKMF1BUY CASH EQUIV TD BANKNORTH 1/0/1900 1,000,000.00 1,000,000.00 0.00 (1,000,000.00) 44,064,181.58

RE0855727 MATURITY REPO MORGAN STANLEY 8/10/2011 10,000,000.00 10,000,000.00 97.22 10,000,097.22 54,064,278.80

8/11/2011 RE0855776 BUY REPO MORGAN STANLEY 8/12/2011 18,000,000.00 18,000,000.00 0.00 (18,000,000.00) 36,064,278.80

RE0855735 MATURITY REPO MORGAN STANLEY 8/11/2011 36,000,000.00 36,000,000.00 280.00 36,000,280.00 72,064,558.80

RE0TDBANKMF1SELL CASH EQUIV TD BANKNORTH 1/0/1900 12,000,000.00 12,000,000.00 0.00 12,000,000.00 84,064,558.80

8/12/2011 RE0855784 BUY REPO MORGAN STANLEY 8/15/2011 24,000,000.00 24,000,000.00 0.00 (24,000,000.00) 60,064,558.80

RE0855792 BUY REPO BOA MERRILL LYNCH 8/19/2011 30,000,000.00 30,000,000.00 0.00 (30,000,000.00) 30,064,558.80

RE0TDBANKMF1BUY CASH EQUIV TD BANKNORTH 1/0/1900 17,000,000.00 17,000,000.00 0.00 (17,000,000.00) 13,064,558.80

RE0855776 MATURITY REPO MORGAN STANLEY 8/12/2011 18,000,000.00 18,000,000.00 10.00 18,000,010.00 31,064,568.80

RE038141W323 SELL CASH EQUIV GOLDMAN SACHS MMF 1/0/1900 11,000,000.00 11,000,000.00 0.00 11,000,000.00 42,064,568.80

8/15/2011 RE0855800 BUY REPO MORGAN STANLEY 8/22/2011 17,000,000.00 17,000,000.00 0.00 (17,000,000.00) 25,064,568.80

RE0855818 BUY REPO MORGAN STANLEY 8/16/2011 20,000,000.00 20,000,000.00 0.00 (20,000,000.00) 5,064,568.80

RE0TDBANKMF1BUY CASH EQUIV TD BANKNORTH 1/0/1900 8,000,000.00 8,000,000.00 0.00 (8,000,000.00) (2,935,431.20)
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Maine State Treasurer
Transaction Report

For the Month Ended August 31, 2011

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

TOTAL BALANCE

RE0855784 MATURITY REPO MORGAN STANLEY 8/15/2011 24,000,000.00 24,000,000.00 140.00 24,000,140.00 21,064,708.80

8/16/2011 RE038141W323 BUY CASH EQUIV GOLDMAN SACHS MMF 1/0/1900 33,000,000.00 33,000,000.00 0.00 (33,000,000.00) (11,935,291.20)

RE0855826 BUY REPO MORGAN STANLEY 8/30/2011 15,000,000.00 15,000,000.00 0.00 (15,000,000.00) (26,935,291.20)

RE0TDBANKMF1BUY CASH EQUIV TD BANKNORTH 1/0/1900 12,000,000.00 12,000,000.00 0.00 (12,000,000.00) (38,935,291.20)

RE0855768 MATURITY REPO MORGAN STANLEY 8/16/2011 10,000,000.00 10,000,000.00 38.89 10,000,038.89 (28,935,252.31)

RE0855818 MATURITY REPO MORGAN STANLEY 8/16/2011 20,000,000.00 20,000,000.00 44.44 20,000,044.44 (8,935,207.87)

8/17/2011 RE0855834 BUY REPO MORGAN STANLEY 8/18/2011 15,000,000.00 15,000,000.00 0.00 (15,000,000.00) (23,935,207.87)

RE0TDBANKMF1BUY CASH EQUIV TD BANKNORTH 1/0/1900 11,000,000.00 11,000,000.00 0.00 (11,000,000.00) (34,935,207.87)

8/18/2011 RE0855842 BUY REPO MORGAN STANLEY 8/25/2011 29,000,000.00 29,000,000.00 0.00 (29,000,000.00) (63,935,207.87)

RE0855834 MATURITY REPO MORGAN STANLEY 8/18/2011 15,000,000.00 15,000,000.00 8.33 15,000,008.33 (48,935,199.54)

RE038141W323 SELL CASH EQUIV GOLDMAN SACHS MMF 1/0/1900 33,000,000.00 33,000,000.00 0.00 33,000,000.00 (15,935,199.54)

RE0TDBANKMF1SELL CASH EQUIV TD BANKNORTH 1/0/1900 14,000,000.00 14,000,000.00 0.00 14,000,000.00 (1,935,199.54)

8/19/2011 RE0855859 BUY REPO MORGAN STANLEY 8/26/2011 18,000,000.00 18,000,000.00 0.00 (18,000,000.00) (19,935,199.54)

RE0855867 BUY REPO BOA MERRILL LYNCH 8/22/2011 30,000,000.00 30,000,000.00 0.00 (30,000,000.00) (49,935,199.54)

RE0TDBANKMF1BUY CASH EQUIV TD BANKNORTH 1/0/1900 13,000,000.00 13,000,000.00 0.00 (13,000,000.00) (62,935,199.54)

RE0855792 MATURITY REPO BOA MERRILL LYNCH 8/19/2011 30,000,000.00 30,000,000.00 291.67 30,000,291.67 (32,934,907.87)

8/20/2011 RE0855875 BUY CD CAMDEN NATIONAL 8/20/2012 1,900,000.00 1,900,000.00 0.00 (1,900,000.00) (34,834,907.87)

RE0810607 MATURITY CD CAMDEN NATIONAL 8/20/2011 1,900,000.00 1,900,000.00 3,793.39 1,903,793.39 (32,931,114.48)

8/22/2011 RE0855883 BUY REPO BOA MERRILL LYNCH 8/25/2011 30,000,000.00 30,000,000.00 0.00 (30,000,000.00) (62,931,114.48)

RE0855891 BUY REPO BOA MERRILL LYNCH 8/23/2011 16,000,000.00 16,000,000.00 0.00 (16,000,000.00) (78,931,114.48)

RE0855800 MATURITY REPO MORGAN STANLEY 8/22/2011 17,000,000.00 17,000,000.00 132.22 17,000,132.22 (61,930,982.26)

RE0855867 MATURITY REPO BOA MERRILL LYNCH 8/22/2011 30,000,000.00 30,000,000.00 50.00 30,000,050.00 (31,930,932.26)

RE0TDBANKMF1SELL CASH EQUIV TD BANKNORTH 1/0/1900 2,000,000.00 2,000,000.00 0.00 2,000,000.00 (29,930,932.26)

8/23/2011 RE038141W323 BUY CASH EQUIV GOLDMAN SACHS MMF 1/0/1900 20,000,000.00 20,000,000.00 0.00 (20,000,000.00) (49,930,932.26)

RE0TDBANKMF1BUY CASH EQUIV TD BANKNORTH 1/0/1900 4,000,000.00 4,000,000.00 0.00 (4,000,000.00) (53,930,932.26)

RE0855891 MATURITY REPO BOA MERRILL LYNCH 8/23/2011 16,000,000.00 16,000,000.00 8.89 16,000,008.89 (37,930,923.37)

8/24/2011 RE038141W323 BUY CASH EQUIV GOLDMAN SACHS MMF 1/0/1900 8,000,000.00 8,000,000.00 0.00 (8,000,000.00) (45,930,923.37)

RE0TDBANKMF1BUY CASH EQUIV TD BANKNORTH 1/0/1900 4,000,000.00 4,000,000.00 0.00 (4,000,000.00) (49,930,923.37)

8/25/2011 RE0855909 BUY REPO MORGAN STANLEY 9/8/2011 20,000,000.00 20,000,000.00 0.00 (20,000,000.00) (69,930,923.37)

RE0855917 BUY REPO BOA MERRILL LYNCH 8/26/2011 22,000,000.00 22,000,000.00 0.00 (22,000,000.00) (91,930,923.37)

RE0855842 MATURITY REPO MORGAN STANLEY 8/25/2011 29,000,000.00 29,000,000.00 112.78 29,000,112.78 (62,930,810.59)

RE0855883 MATURITY REPO BOA MERRILL LYNCH 8/25/2011 30,000,000.00 30,000,000.00 50.00 30,000,050.00 (32,930,760.59)

RE0TDBANKMF1SELL CASH EQUIV TD BANKNORTH 1/0/1900 10,000,000.00 10,000,000.00 0.00 10,000,000.00 (22,930,760.59)

8/26/2011 3135G0AK9 INTEREST INSTR FNMA 2/26/2013 0.00 0.00 56,250.00 56,250.00 (22,874,510.59)

RE0855925 BUY REPO MORGAN STANLEY 8/29/2011 57,000,000.00 57,000,000.00 0.00 (57,000,000.00) (79,874,510.59)

RE0855933 BUY REPO BOA MERRILL LYNCH 8/29/2011 15,000,000.00 15,000,000.00 0.00 (15,000,000.00) (94,874,510.59)

RE0TDBANKMF1BUY CASH EQUIV TD BANKNORTH 1/0/1900 2,000,000.00 2,000,000.00 0.00 (2,000,000.00) (96,874,510.59)

RE0855859 MATURITY REPO MORGAN STANLEY 8/26/2011 18,000,000.00 18,000,000.00 70.00 18,000,070.00 (78,874,440.59)

RE0855917 MATURITY REPO BOA MERRILL LYNCH 8/26/2011 22,000,000.00 22,000,000.00 12.22 22,000,012.22 (56,874,428.37)

RE038141W323 SELL CASH EQUIV GOLDMAN SACHS MMF 1/0/1900 28,000,000.00 28,000,000.00 0.00 28,000,000.00 (28,874,428.37)
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Maine State Treasurer
Transaction Report

For the Month Ended August 31, 2011

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

TOTAL BALANCE

8/29/2011 RE0855941 BUY REPO BOA MERRILL LYNCH 8/30/2011 30,000,000.00 30,000,000.00 0.00 (30,000,000.00) (58,874,428.37)

RE0855925 MATURITY REPO MORGAN STANLEY 8/29/2011 57,000,000.00 57,000,000.00 190.00 57,000,190.00 (1,874,238.37)

RE0855933 MATURITY REPO BOA MERRILL LYNCH 8/29/2011 15,000,000.00 15,000,000.00 37.50 15,000,037.50 13,125,799.13

RE0TDBANKMF1SELL CASH EQUIV TD BANKNORTH 1/0/1900 30,000,000.00 30,000,000.00 0.00 30,000,000.00 43,125,799.13

8/30/2011 RE0855958 BUY REPO BOA MERRILL LYNCH 8/31/2011 33,000,000.00 33,000,000.00 0.00 (33,000,000.00) 10,125,799.13

RE0855826 MATURITY REPO MORGAN STANLEY 8/30/2011 15,000,000.00 15,000,000.00 175.00 15,000,175.00 25,125,974.13

RE0855941 MATURITY REPO BOA MERRILL LYNCH 8/30/2011 30,000,000.00 30,000,000.00 33.33 30,000,033.33 55,126,007.46

RE0TDBANKMF1SELL CASH EQUIV TD BANKNORTH 1/0/1900 6,000,000.00 6,000,000.00 0.00 6,000,000.00 61,126,007.46

8/31/2011 RE0855966 BUY REPO MORGAN STANLEY 9/1/2011 26,112,500.00 26,112,500.00 0.00 (26,112,500.00) 35,013,507.46

RE0855958 MATURITY REPO BOA MERRILL LYNCH 8/31/2011 33,000,000.00 33,000,000.00 18.33 33,000,018.33 68,013,525.79

RE0TDBANKMF1SELL CASH EQUIV TD BANKNORTH 1/0/1900 2,000,000.00 2,000,000.00 0.00 2,000,000.00 70,013,525.79

RE0TDBANKMF2INTEREST CASH EQUIV TD BANKNORTH (SWEEP) 1/0/1900 9,432,659.31 0.00 1,586.47 1,586.47 70,015,112.26

RE0TDBANKMF2BUY CASH EQUIV TD BANKNORTH (SWEEP) 1/0/1900 23,738,490.59 23,738,490.59 0.00 (23,738,490.59) 46,276,621.67

-                       

46,276,621.67     

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

08/01/11 MATURITY RE0804212 MORGAN STANLEY REPO AGRMT 0.050 09/01/11 26,112,500.00                 26,112,500.00                 36.27                               26,112,536.27                 

09/05/11 MATURITY 3134G2NR9 FHLMC NOTES (CALLED, OMD 7/5/2013) 0.750 09/05/11 10,000,000.00                 10,000,000.00                 12,500.00                        10,012,500.00                 

09/08/11 MATURITY RE0855909 MORGAN STANLEY REPO AGRMT 0.020 09/08/11 20,000,000.00                 20,000,000.00                 155.56                             20,000,155.56                 

09/30/11 INTEREST 912828QL7 US TREASURY NOTES 0.750 03/31/13 25,000,000.00                 -                                   93,750.00                        93,750.00                        
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