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Economic Indicators & Monetary Policy – On September 20th, the 
Federal Open Market Committee (FOMC) voted to leave the federal funds 
target rate at 5.25 percent. (See Chart 1.)  This was the second consecutive 
meeting at which the FOMC did not increase the target rate.   
 
With the Fed holding the target rate steady, the markets began to anticipate 
that the next move in monetary policy may be a decrease in the federal 
funds target rate.  Recent concern over the economic impact of a cooling 
housing market combined and relatively stable inflation have contributed to 
the changing FOMC expectations in the market. 
   
These changing expectations can be seen in the fed funds futures market.  
At the beginning of the third quarter, the yield on the February 2007 fed 
funds futures contract had fully priced in another quarter point rate increase 
by the January 2007 FOMC meeting.  On September 25th, the same contract 
was priced to reflect a 45 percent chance of a quarter point rate decrease.  
 
Although the market has started to anticipate lower rates in the future, the 
FOMC remains concerned about inflation.  The FOMC maintained their 
data dependent outlook, keeping flexibility for future rate changes.  The 
accompanying statement following September’s FOMC meeting noted that 
“the extent and timing of any additional firming that may be needed to 
address these risks will depend on the evolution of the outlook for both 
inflation and economic growth, as implied by incoming information.” 
 
 
Yield Curve & Spreads – Treasury yields were generally lower across 
the yield curve for the third straight month.  As market expectations grew in 
September for an easing of monetary policy early next year, Treasury yields 
were lower than the federal funds target rate by nearly the largest margins 
since 2001.  
  
At the end of September, three-month Treasury bills yielded 4.87 percent, 
six-month Treasury bills yielded 5.00 percent, two-year Treasuries yielded 
4.68 percent, three-year Treasuries yielded 4.61 percent, five-year 
Treasuries yielded 4.58 percent, 10-year Treasuries yielded 4.63 percent and 
30-year bonds yielded 4.76. (See Chart 2.)  



Maine State Treasurer-Pooled Cash Account

Activity and Performance Summary
for the period September 1, 2006 - September 30, 2006

 1,869,713.02 

 0.00 

 81,116.23 

 38,918,004.81 

 704,824,833.81 

Amortized Cost Basis Activity Summary

Beginning Amortized Cost Value

Additions

Contributions

Interest Received

Accrued Interest Sold

Gain on Sales

Total Additions

Fees Paid

Loss on Sales

Accrued Interest Purchased

Withdrawals

Deductions

Total Deductions

Accretion (Amortization) for the Period

Ending Amortized Cost Value

Ending Fair Value

Unrealized Gain (Loss)

 0.00 

 15,488.73 

 23,300.00 

 1,526.23 

 905,826.34 

 746,559,179.25 

 746,086,837.43 

(472,341.82)

 40,868,834.06 

(40,314.96)

Annualized Comparative Rates of Return

For the MonthMonth Trailing 

Twelve

Month Trailing 

Six

Fed Funds  4.64%  5.07%  5.24%

Overnight Repo  4.54%  4.97%  5.20%

3 Month T-Bill  4.57%  4.93%  4.93%

6 Month T-Bill  4.77%  5.10%  5.07%

1 Year T-Note  4.76%  5.05%  4.98%

2 Year T-Note  4.72%  4.96%  4.77%

5 Year T-Note  4.69%  4.92%  4.67%

Summary of Amortized Cost Basis Return for the Period

 2,167,146.45  574,474.31 

 905,826.34  905,826.34 

(1,526.23) (1,526.23)

 3,071,446.56  1,478,774.42 

 728,363,778.79  365,995,737.42 

 5.13%  4.92%

 5.10%  4.86%

 4.73%  4.51%

 78  151 

Total Portfolio Excl. Cash Eq.

Interest Earned

Accretion (Amortization)

Realized Gain (Loss) on Sales

Total Income on Portfolio

Average Daily Historical Cost

Annualized Return

Annualized Return Net of Fees

Annualized Return Year to Date Net of Fees

Weighted Average Effective Maturity in Days

Income
TotalRealized

Gain (Loss)

Accretion

(Amortization)

Interest

Earned

Detail of Amortized Cost Basis Return

Current Holdings

Cash and Equivalents  1,592,672.14  0.00  0.00  1,592,672.14 

Repurchase Agreement  3,654.17  0.00  0.00  3,654.17 

Commercial Paper  0.00  425,168.77  0.00  425,168.77 

Certificates of Deposit  44,349.66  0.00  0.00  44,349.66 

U.S. Treasury  54,669.50  14,730.12  0.00  69,399.62 

U.S. Instrumentality  363,387.16  14,334.34  0.00  377,721.50 

Corporate  103,692.22 (13,624.37)  0.00  90,067.85 

Sales and Maturities

Commercial Paper  0.00  464,654.65  0.00  464,654.65 

Certificates of Deposit  1,059.44  0.00  0.00  1,059.44 

U.S. Treasury  3,662.16  562.83 (1,526.23)  2,698.76 

 2,167,146.45  905,826.34 (1,526.23)  3,071,446.56 Total
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Maine State Treasurer-Pooled Cash Account

Activity and Performance Summary
for the period September 1, 2006 - September 30, 2006

 1,869,713.02 

 81,116.23 

 38,918,004.81 

Fair Value Basis Activity Summary

Beginning Fair Value

Additions

Contributions

Interest Received

Accrued Interest Sold

Total Additions

Fees Paid

Accrued Interest Purchased

Withdrawals

Deductions

Total Deductions

Change in Fair Value for the Period

Ending Fair Value

 0.00 

 15,488.73 

 23,300.00 

 746,086,837.43 

Summary of Fair Value Basis Return for the Period

 2,167,146.45  574,474.31 

 728,363,778.79  365,995,737.42 

 78  151 

Total Portfolio Excl. Cash Eq.

Interest Earned

Change in Fair Value

Total Income on Portfolio

Average Daily Historical Cost

Annualized Return

Annualized Return Net of Fees

Annualized Return Year to Date Net of Fees

Weighted Average Effective Maturity in Days

Twelve 

Annualized Comparative Rates of Return

For the MonthMonth Trailing 

Six 

Month Trailing 

Fed Funds  4.64%  5.07%  5.24%

Overnight Repo  4.54%  4.97%  5.20%

3 Month T-Bill  4.43%  4.95%  5.60%

6 Month T-Bill  4.47%  4.97%  5.60%

1 Year T-Note  4.04%  4.77%  5.48%

2 Year T-Note  3.43%  4.99%  6.08%

5 Year T-Note  2.12%  6.32%  9.86%

(38,788.73)

 40,868,834.06 

 704,139,692.46 

 1,117,099.64 

Income
TotalChange in

Fair Value

Interest

Earned

Detail of Fair Value Basis Return

Current Holdings

Cash and Equivalents  1,592,672.14  0.00  1,592,672.14 

Repurchase Agreement  3,654.17  0.00  3,654.17 

Commercial Paper  0.00  421,682.72  421,682.72 

Certificates of Deposit  44,349.66  0.00  44,349.66 

U.S. Treasury  54,669.50  25,425.00  80,094.50 

U.S. Instrumentality  363,387.16  192,332.40  555,719.56 

Corporate  103,692.22  10,442.00  114,134.22 

Sales and Maturities

Commercial Paper  0.00  467,146.74  467,146.74 

Certificates of Deposit  1,059.44  0.00  1,059.44 

U.S. Treasury  3,662.16  70.78  3,732.94 

 2,167,146.45 Total  1,117,099.64  3,284,246.09 

 1,117,099.64  1,117,099.64 

 3,284,246.09  1,691,573.95 

 5.49%  5.62%

 5.46%  5.57%

 4.87%  4.75%
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Recap of Securities Held

September 30, 2006

Maine State Treasurer-Pooled Cash Account

Historical
Cost Cost

Amortized
Fair Value (Loss)

Gain

Unrealized

Final
Maturity (Days)

Average
Weighted

Effective
Maturity (Days)

Average
Weighted

Portfolio/
Segment

%

Yield *
Average

Weighted

Market
Duration (Years)

Average
Weighted

Cash and Equivalents  364,041,241.00  364,041,241.00  364,041,241.00  0.00 1  5.35  0.00 1 48.79

Repurchase Agreement  2,760,000.00  2,760,000.00  2,760,000.00  0.00 259  1.59  0.70 259 0.37

Commercial Paper  217,373,333.22  217,800,857.55  217,797,264.83 (3,592.72) 15  5.38  0.04 15 29.13

Certificates of Deposit  12,843,973.00  12,843,973.00  12,843,973.00  0.00 201  4.38  0.54 201 1.72

U.S. Treasury  17,811,577.54  17,915,201.93  17,899,755.00 (15,446.93) 293  4.75  0.77 293 2.39

U.S. Instrumentality  109,085,807.98  109,127,307.58  108,647,293.60 (480,013.98) 329  4.15  0.85 346 14.62

Corporate  22,206,965.50  22,070,598.19  22,097,310.00  26,711.81 455  5.11  1.17 455 2.98

 746,122,898.24  746,559,179.25  746,086,837.43 (472,341.82)TOTAL 100.0080 78  5.13  0.20 

Cash and Equivalents 48.8%
Repurchase Agreement 0.4%
Commercial Paper 29.1%
Certificates of Deposit 1.7%
U.S. Treasury 2.4%
U.S. Instrumentality 14.6%
Corporate 3.0%

Total: 100.0%

Portfolio / Segment Diversification                    

* Weighted Average Yield is calculated on a "yield to worst" basis.

MBIA Asset Management GroupHoldings Recap - Page 1



Maine State Treasurer-Pooled Cash Account

Maturity Distribution of Securities Held
September 30, 2006

Historical CostMaturity Percent

Under 90 Days  602,007,877.97  80.68%

90 To 180 Days  29,798,248.00  3.99%

180 Days to 1 Year  51,430,833.01  6.89%

1 To 2 Years  49,978,130.68  6.70%

2 To 5 Years  12,907,808.58  1.73%

Over 5 Years  0.00  0.00%

 746,122,898.24  100.00%
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Maine State Treasurer-Pooled Cash Account

Securities Held 
September 30, 2006

Date
CUSIP/

Description
Rate/

Coupon
Maturity/
Call Date Shares

Par Value/
Purchased

Accrued Interest
Historical Cost/

Cost/Accretion
(Amortization)

Amortized

In Fair Value
Change

Fair Value/

(Loss)
Gain

Unrealized

Received
Interest

Earned
Interest

Interest
Accrued

Total

Cost
Port
%

Yield
Purchase

Cash and Equivalents

09/30/06Citizens Bank  5.350  242,000,000.00  242,000,000.00 
 0.00 

 242,000,000.00 
 0.00 

 242,000,000.00 
 0.00 

 0.00  1,109,575.28  1,072,198.67  1,072,198.67  5.35 32.43V

09/30/06TD Banknorth  5.340  122,000,000.00  122,000,000.00 
 0.00 

 122,000,000.00 
 0.00 

 122,000,000.00 
 0.00 

 0.00  560,334.24  520,473.47  520,473.46  5.34 16.35V

09/30/06Int Receivable  0.000 10/02/06  41,241.00  41,241.00 
 0.00 

 41,241.00 
 0.00 

 41,241.00 
 0.00 

 0.00  0.00  0.00  0.00  0.00 0.01

 364,041,241.00  364,041,241.00 

 0.00 

 364,041,241.00 

 0.00 

 364,041,241.00  0.00  1,669,909.52  1,592,672.14  1,592,672.13 

 0.00 TOTAL
48.79

Repurchase Agreement

02/07/06Farm Credit ME  1.125 01/31/07  200,000.00  200,000.00 
 0.00 

 200,000.00 
 0.00 

 200,000.00 
 0.00 

 0.00  0.00  187.50  1,475.00  1.13 0.03

05/03/06Farm Credit ME  1.625 04/30/07  140,000.00  140,000.00 
 0.00 

 140,000.00 
 0.00 

 140,000.00 
 0.00 

 0.00  0.00  189.59  954.24  1.63 0.02

06/30/06Farm Credit ME  1.625 06/30/07  2,420,000.00  2,420,000.00 
 0.00 

 2,420,000.00 
 0.00 

 2,420,000.00 
 0.00 

 0.00  0.00  3,277.08  10,158.96  1.63 0.32

 2,760,000.00  2,760,000.00 

 0.00 

 2,760,000.00 

 0.00 

 2,760,000.00  0.00  0.00  3,654.17  12,588.20 

 0.00 TOTAL
0.37

Commercial Paper

09/11/0621776MK32
Coral Capital

 0.000 10/03/06  6,000,000.00  5,980,603.33 
 0.00 

 5,998,236.67 
 17,633.34 

 5,998,200.00 
 17,596.67 

(36.67)  0.00  0.00  0.00  5.38 0.80

09/19/0623338RK46
DZ Bank

 0.000 10/04/06  20,000,000.00  19,955,958.33 
 0.00 

 19,991,191.67 
 35,233.34 

 19,991,200.00 
 35,241.67 

 8.33  0.00  0.00  0.00  5.37 2.67

09/14/0623834RK52
Davenport

 0.000 10/05/06  6,335,000.00  6,315,451.25 
 0.00 

 6,331,276.43 
 15,825.18 

 6,331,262.35 
 15,811.10 

(14.08)  0.00  0.00  0.00  5.38 0.85

09/15/0623834RK60
Davenport

 0.000 10/06/06  7,869,000.00  7,844,717.58 
 0.00 

 7,863,218.47 
 18,500.89 

 7,863,176.94 
 18,459.36 

(41.53)  0.00  0.00  0.00  5.38 1.05

09/20/065305P1K64
Liberty Harbor

 0.000 10/06/06  4,508,000.00  4,497,401.19 
 0.00 

 4,504,687.87 
 7,286.68 

 4,504,664.08 
 7,262.89 

(23.79)  0.00  0.00  0.00  5.38 0.60

09/11/0664072MK66
Neptune Funding Corp

 0.000 10/06/06  15,000,000.00  14,945,000.00 
 0.00 

 14,989,000.00 
 44,000.00 

 14,988,900.00 
 43,900.00 

(100.00)  0.00  0.00  0.00  5.37 2.00

09/27/0661777MKA1
Morrigan TRR Funding

 0.000 10/10/06  5,000,000.00  4,990,394.44 
 0.00 

 4,993,350.00 
 2,955.56 

 4,993,300.00 
 2,905.56 

(50.00)  0.00  0.00  0.00  5.40 0.67

09/14/0627219MKB6
East Fleet Financial

 0.000 10/11/06  8,000,000.00  7,968,320.00 
 0.00 

 7,988,266.67 
 19,946.67 

 7,988,080.00 
 19,760.00 

(186.67)  0.00  0.00  0.00  5.37 1.07

Holdings - Page 1 MBIA Asset Management Group



Maine State Treasurer-Pooled Cash Account

Securities Held 
September 30, 2006

Date
CUSIP/

Description
Rate/

Coupon
Maturity/
Call Date Shares

Par Value/
Purchased

Accrued Interest
Historical Cost/

Cost/Accretion
(Amortization)

Amortized

In Fair Value
Change

Fair Value/

(Loss)
Gain

Unrealized

Received
Interest

Earned
Interest

Interest
Accrued

Total

Cost
Port
%

Yield
Purchase

Commercial Paper

09/18/0614902KKC8
Catapult PMX

 0.000 10/12/06  11,000,000.00  10,961,206.67 
 0.00 

 10,982,219.72 
 21,013.05 

 10,982,070.00 
 20,863.33 

(149.72)  0.00  0.00  0.00  5.38 1.47

09/13/0638101FKD5
Golden Fish

 0.000 10/13/06  10,000,000.00  9,956,000.00 
 0.00 

 9,982,400.00 
 26,400.00 

 9,982,200.00 
 26,200.00 

(200.00)  0.00  0.00  0.00  5.38 1.33

08/28/0661777MKD5
Morrigan TRR Funding

 0.000 10/13/06  4,000,000.00  3,972,911.11 
 0.00 

 3,992,933.33 
 17,666.66 

 3,992,880.00 
 17,720.00 

(53.33)  0.00  0.00  0.00  5.41 0.53

09/11/0661777MKD5
Morrigan TRR Funding

 0.000 10/13/06  9,000,000.00  8,957,600.00 
 0.00 

 8,984,100.00 
 26,500.00 

 8,983,980.00 
 26,380.00 

(120.00)  0.00  0.00  0.00  5.40 1.20

09/15/060527M1KG9
Autobahn

 0.000 10/16/06  15,000,000.00  14,931,800.00 
 0.00 

 14,967,000.00 
 35,200.00 

 14,966,700.00 
 34,900.00 

(300.00)  0.00  0.00  0.00  5.38 2.00

09/21/0687123MKJ8
Sydney Capital

 0.000 10/18/06  15,000,000.00  14,940,712.50 
 0.00 

 14,962,670.83 
 21,958.33 

 14,962,350.00 
 21,637.50 

(320.83)  0.00  0.00  0.00  5.36 2.00

09/21/060454E3KK2
Asset One

 0.000 10/19/06  5,409,000.00  5,386,787.04 
 0.00 

 5,394,720.24 
 7,933.20 

 5,394,612.06 
 7,825.02 

(108.18)  0.00  0.00  0.00  5.38 0.72

09/25/060527M1KL8
Autobahn

 0.000 10/20/06  5,000,000.00  4,981,597.22 
 0.00 

 4,986,013.89 
 4,416.67 

 4,985,950.00 
 4,352.78 

(63.89)  0.00  0.00  0.00  5.39 0.67

09/18/062441X1KL8
Deer Valley Funding

 0.000 10/20/06  6,000,000.00  5,971,840.00 
 0.00 

 5,983,280.00 
 11,440.00 

 5,983,140.00 
 11,300.00 

(140.00)  0.00  0.00  0.00  5.38 0.80

09/25/0641068LKL9
Hanover Funding

 0.000 10/20/06  16,000,000.00  15,941,222.22 
 0.00 

 15,955,328.89 
 14,106.67 

 15,955,040.00 
 13,817.78 

(288.89)  0.00  0.00  0.00  5.38 2.14

09/25/060717MDKR6
Bavaria

 0.000 10/25/06  17,000,000.00  16,924,916.67 
 0.00 

 16,939,933.34 
 15,016.67 

 16,939,650.00 
 14,733.33 

(283.34)  0.00  0.00  0.00  5.40 2.27

09/18/0627873KKR2
Ebury Finance

 0.000 10/25/06  5,000,000.00  4,972,866.67 
 0.00 

 4,982,400.00 
 9,533.33 

 4,982,250.00 
 9,383.33 

(150.00)  0.00  0.00  0.00  5.38 0.67

09/15/069815A3KT0
World Omni Vehicle

 0.000 10/27/06  11,000,000.00  10,932,240.00 
 0.00 

 10,958,053.33 
 25,813.33 

 10,957,650.00 
 25,410.00 

(403.33)  0.00  0.00  0.00  5.39 1.47

09/20/0627873KKW1
Ebury Finance

 0.000 10/30/06  11,140,000.00  11,074,645.33 
 0.00 

 11,092,617.86 
 17,972.53 

 11,092,209.40 
 17,564.07 

(408.46)  0.00  0.00  0.00  5.38 1.48

09/19/0664072MKX7
Neptune Funding Corp

 0.000 10/31/06  5,000,000.00  4,969,141.67 
 0.00 

 4,977,958.34 
 8,816.67 

 4,977,800.00 
 8,658.33 

(158.34)  0.00  0.00  0.00  5.40 0.67

 218,261,000.00  217,373,333.22 

 0.00 

 217,800,857.55 

 425,168.77 

 217,797,264.83 (3,592.72)  0.00  0.00  0.00 

 421,682.72 TOTAL
29.13

Certificates of Deposit

10/25/05Merrill Mrchnt  4.200 10/25/06  500,000.00  500,000.00 
 0.00 

 500,000.00 
 0.00 

 500,000.00 
 0.00 

 0.00  0.00  1,817.73  20,291.44  4.29 0.07

Holdings - Page 2 MBIA Asset Management Group



Maine State Treasurer-Pooled Cash Account

Securities Held 
September 30, 2006

Date
CUSIP/

Description
Rate/

Coupon
Maturity/
Call Date Shares

Par Value/
Purchased

Accrued Interest
Historical Cost/

Cost/Accretion
(Amortization)

Amortized

In Fair Value
Change

Fair Value/

(Loss)
Gain

Unrealized

Received
Interest

Earned
Interest

Interest
Accrued

Total

Cost
Port
%

Yield
Purchase

Certificates of Deposit

04/27/06The First  4.500 10/27/06  500,000.00  500,000.00 
 0.00 

 500,000.00 
 0.00 

 500,000.00 
 0.00 

 0.00  0.00  1,849.31  9,678.08  4.50 0.07

10/29/05Bar Harbor  4.120 10/29/06  500,000.00  500,000.00 
 0.00 

 500,000.00 
 0.00 

 500,000.00 
 0.00 

 0.00  0.00  1,755.72  19,384.99  4.21 0.07

11/17/05Machias Savings  0.710 11/17/06  200,000.00  200,000.00 
 0.00 

 200,000.00 
 0.00 

 200,000.00 
 0.00 

 0.00  0.00  117.40  1,240.97  0.71 0.03

12/02/05Northeast Bank  4.170 12/02/06  100,000.00  100,000.00 
 0.00 

 100,000.00 
 0.00 

 100,000.00 
 0.00 

 0.00  0.00  354.18  3,522.08  4.26 0.01

12/26/05Gardiner Svgs  4.350 12/26/06  500,000.00  500,000.00 
 0.00 

 500,000.00 
 0.00 

 500,000.00 
 0.00 

 0.00  0.00  1,787.67  16,625.34  4.35 0.07

01/11/06Bar Harbor  4.350 01/11/07  500,000.00  500,000.00 
 0.00 

 500,000.00 
 0.00 

 500,000.00 
 0.00 

 0.00  0.00  1,841.18  15,919.15  4.45 0.07

01/11/06Gardiner Svgs  4.350 01/11/07  500,000.00  500,000.00 
 0.00 

 500,000.00 
 0.00 

 500,000.00 
 0.00 

 0.00  0.00  1,787.67  15,671.92  4.35 0.07

01/29/06Ocean National  4.360 01/29/07  1,000,000.00  1,000,000.00 
 0.00 

 1,000,000.00 
 0.00 

 1,000,000.00 
 0.00 

 0.00  0.00  3,633.33  29,672.22  4.36 0.13

04/10/06Bath Savings  1.930 04/10/07  196,664.00  196,664.00 
 0.00 

 196,664.00 
 0.00 

 196,664.00 
 0.00 

 0.00  0.00  314.60  1,817.72  1.95 0.03

01/12/06Northeast Bank  4.410 04/12/07  1,000,000.00  1,000,000.00 
 0.00 

 1,000,000.00 
 0.00 

 1,000,000.00 
 0.00 

 0.00  0.00  3,624.66  31,655.34  4.41 0.13

05/09/06Machias Savings  1.500 05/09/07  92,309.00  92,309.00 
 0.00 

 92,309.00 
 0.00 

 92,309.00 
 0.00 

 0.00  0.00  114.41  551.69  1.51 0.01

05/09/06Machias Savings  1.500 05/09/07  200,000.00  200,000.00 
 0.00 

 200,000.00 
 0.00 

 200,000.00 
 0.00 

 0.00  0.00  247.89  1,195.31  1.51 0.03

05/23/06TD Banknorth  1.000 05/23/07  230,000.00  230,000.00 
 0.00 

 230,000.00 
 0.00 

 230,000.00 
 0.00 

 0.00  0.00  189.04  825.48  1.00 0.03

09/14/06Mechanics Savings Bank  5.117 06/14/07  1,000,000.00  1,000,000.00 
 0.00 

 1,000,000.00 
 0.00 

 1,000,000.00 
 0.00 

 0.00  0.00  2,419.11  2,419.11  5.22 0.13

06/15/06KeyBank  3.060 06/15/07  1,000,000.00  1,000,000.00 
 0.00 

 1,000,000.00 
 0.00 

 1,000,000.00 
 0.00 

 0.00  0.00  2,550.00  9,180.00  3.06 0.13

06/28/06KeyBank  5.440 06/28/07  500,000.00  500,000.00 
 0.00 

 500,000.00 
 0.00 

 500,000.00 
 0.00 

 0.00  0.00  2,266.67  7,177.78  5.44 0.07

06/30/06The First  5.330 06/30/07  500,000.00  500,000.00 
 0.00 

 500,000.00 
 0.00 

 500,000.00 
 0.00 

 0.00  0.00  2,190.41  6,790.27  5.33 0.07
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Maine State Treasurer-Pooled Cash Account

Securities Held 
September 30, 2006

Date
CUSIP/

Description
Rate/

Coupon
Maturity/
Call Date Shares

Par Value/
Purchased

Accrued Interest
Historical Cost/

Cost/Accretion
(Amortization)

Amortized

In Fair Value
Change

Fair Value/

(Loss)
Gain

Unrealized

Received
Interest

Earned
Interest

Interest
Accrued

Total

Cost
Port
%

Yield
Purchase

Certificates of Deposit

07/04/06Bangor Savings  5.210 07/04/07  1,000,000.00  1,000,000.00 
 0.00 

 1,000,000.00 
 0.00 

 1,000,000.00 
 0.00 

 0.00  0.00  4,327.35  12,783.95  5.35 0.13

07/07/06Katahdin Trust  1.490 07/07/07  325,000.00  325,000.00 
 0.00 

 325,000.00 
 0.00 

 325,000.00 
 0.00 

 0.00  0.00  398.01  1,140.97  1.49 0.04

07/07/06Saco & Bddfrd  5.200 07/07/07  500,000.00  500,000.00 
 0.00 

 500,000.00 
 0.00 

 500,000.00 
 0.00 

 0.00  0.00  2,158.56  6,163.27  5.34 0.07

07/31/06Camden Nat'l  5.200 07/31/07  2,000,000.00  2,000,000.00 
 0.00 

 2,000,000.00 
 0.00 

 2,000,000.00 
 0.00 

 0.00  0.00  8,604.76  17,742.73  5.34 0.27

 12,843,973.00  12,843,973.00 

 0.00 

 12,843,973.00 

 0.00 

 12,843,973.00  0.00  0.00  44,349.66  231,449.81 

 0.00 TOTAL
1.72

U.S. Treasury

11/15/05912828CY4
T-Note

 2.500 10/31/06  2,800,000.00  2,749,468.75 
 0.00 

 2,795,668.75 
 4,331.25 

 2,794,400.00 
 6,440.00 

(1,268.75)  0.00  5,706.52  29,293.48  4.44 0.37
M

01/10/06912828DY3
T-Note

 3.625 06/30/07  5,000,000.00  4,947,070.31 
 0.00 

 4,973,140.16 
 2,962.49 

 4,949,000.00 
 7,000.00 

(24,140.16)  0.00  14,775.82  45,805.03  4.37 0.66
M

05/15/06912828EB2
T-Note

 3.875 07/31/07  5,000,000.00  4,933,593.75 
 0.00 

 4,954,477.16 
 4,507.21 

 4,955,500.00 
 6,500.00 

 1,022.84  0.00  15,794.83  32,642.66  5.01 0.66
M

05/01/06912828EK2
T-Note

 4.250 10/31/07  2,735,000.00  2,708,397.85 
 315.87 

 2,715,825.09 
 1,456.32 

 2,715,855.00 
 2,735.00 

 29.91  0.00  9,475.89  48,642.87  4.93 0.36
M

07/31/06912828EU0
T-Note

 4.375 01/31/08  2,500,000.00  2,473,046.88 
 0.00 

 2,476,090.77 
 1,472.85 

 2,485,000.00 
 2,750.00 

 8,909.23  0.00  8,916.44  18,427.31  5.13 0.33
M

 18,035,000.00  17,811,577.54 

 315.87 

 17,915,201.93 

 14,730.12 

 17,899,755.00 (15,446.93)  0.00  54,669.50  174,811.35 

 25,425.00 TOTAL
2.39

U.S. Instrumentality

07/20/053133MAC23
FHLB

 6.500 11/15/06  5,000,000.00  5,153,200.00 
 0.00 

 5,014,273.29 
(9,515.53)

 5,006,000.00 
(4,000.00)

(8,273.29)  0.00  27,083.34  122,777.78  4.09 0.69

07/11/053133X2B46
FHLB

 2.750 11/15/06  5,500,000.00  5,413,485.00 
 0.00 

 5,492,087.04 
 5,275.30 

 5,482,400.00 
 12,650.00 

(9,687.04)  0.00  12,604.17  57,138.89  3.96 0.73
M

02/04/053133X9WD8
FHLB

 3.250
12/21/06
12/21/06  5,000,000.00  4,977,150.00 

 0.00 
 4,997,298.03 

 1,000.73 
 4,977,000.00 

 9,500.00 
(20,298.03)  0.00  13,541.67  45,138.89  3.50 0.67Call

05/10/043136F4F58
FNMA

 3.125
12/29/06
12/29/06  4,000,000.00  3,994,000.00 

 0.00 
 3,999,445.48 

 186.91 
 3,978,800.00 

 8,400.00 
(20,645.48)  0.00  10,416.66  31,944.44  3.18 0.54Call

05/11/043136F4F58
FNMA

 3.125
12/29/06
12/29/06  1,935,000.00  1,932,097.50 

 0.00 
 1,934,731.47 

 90.51 
 1,924,744.50 

 4,063.50 
(9,986.97)  0.00  5,039.07  15,453.13  3.18 0.26Call
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Maine State Treasurer-Pooled Cash Account

Securities Held 
September 30, 2006

Date
CUSIP/

Description
Rate/

Coupon
Maturity/
Call Date Shares

Par Value/
Purchased

Accrued Interest
Historical Cost/

Cost/Accretion
(Amortization)

Amortized

In Fair Value
Change

Fair Value/

(Loss)
Gain

Unrealized

Received
Interest

Earned
Interest

Interest
Accrued

Total

Cost
Port
%

Yield
Purchase

U.S. Instrumentality

02/11/043128X2LS2
FHLMC

 3.050
01/19/07
01/19/07  6,000,000.00  6,023,340.00 

 0.00 
 6,000,000.00 

 0.00 
 5,959,800.00 

 12,600.00 
(40,200.00)  0.00  15,250.00  36,600.00  3.05 0.81Call

M

04/30/043133MW2K6
FHLB

 2.875 02/15/07  5,000,000.00  4,978,750.00 
 0.00 

 4,997,148.63 
 624.39 

 4,955,500.00 
 11,500.00 

(41,648.63)  0.00  11,979.17  18,368.06  3.03 0.67
M

03/29/0431331TTR2
FFCB

 2.740
10/07/06
02/23/07  4,200,000.00  4,225,200.00 

 0.00 
 4,200,000.00 

 0.00 
 4,158,000.00 

 10,080.00 
(42,000.00)  0.00  9,590.00  12,147.33  2.74 0.57Call

M

10/26/0531359MXW8
FNMA

 3.625 03/15/07  3,500,000.00  3,459,400.00 
 0.00 

 3,486,734.65 
 2,411.88 

 3,473,750.00 
 5,950.00 

(12,984.65)  63,437.50  10,572.92  5,638.89  4.49 0.46
M

05/13/053133XBQ65
FHLB

 4.000
05/15/07
05/15/07  20,000,000.00  19,990,000.00 

 0.00 
 19,996,912.57 

 409.84 
 19,830,000.00 

 32,000.00 
(166,912.57)  0.00  66,666.66  302,222.22  4.03 2.68Call

05/10/0531359MVC4
FNMA

 3.750
05/17/07
05/17/07  5,355,000.00  5,329,777.95 

 0.00 
 5,347,197.25 

 1,026.68 
 5,305,198.50 

 9,103.50 
(41,998.75)  0.00  16,734.38  74,746.88  3.99 0.71Call

M

10/07/043128X3SM6
FHLMC

 3.750
08/03/07
08/03/07  5,100,000.00  5,126,418.00 

 0.00 
 5,100,000.00 

 0.00 
 5,039,820.00 

 9,690.00 
(60,180.00)  0.00  15,937.50  30,812.50  3.75 0.69Call

M

12/07/053128X3L50
FHLMC

 3.350
11/09/07
11/09/07  3,000,000.00  2,922,660.00 

 0.00 
 2,955,490.94 

 3,305.13 
 2,943,900.00 

 7,500.00 
(11,590.94)  0.00  8,375.00  39,641.67  4.77 0.39Call

M

12/30/0431359MWW9
FNMA

 3.650
11/30/07
11/30/07  3,000,000.00  2,991,150.00 

 0.00 
 2,996,468.31 

 249.30 
 2,951,400.00 

 7,200.00 
(45,068.31)  0.00  9,125.00  36,804.17  3.76 0.40Call

M

03/30/063133XAKC0
FHLB

 4.500
02/15/08
02/15/08  3,000,000.00  2,968,260.00 

 0.00 
 2,976,807.16 

 1,386.02 
 2,978,400.00 

 4,200.00 
 1,592.84  0.00  11,250.00  17,250.00  5.10 0.40Call

M

05/05/0631359MD59
FNMA

 4.125
06/16/08
06/16/08  2,000,000.00  1,954,000.00 

 0.00 
 1,962,866.75 

 1,785.25 
 1,971,800.00 

 5,600.00 
 8,933.25  0.00  6,875.00  24,062.50  5.29 0.26Call

M

08/10/0631331VM52
FFCB

 5.500 07/03/08  5,000,000.00  5,022,550.00 
 28,263.89 

 5,020,857.94 
(976.19)

 5,040,500.00 
 6,500.00 

 19,642.06  0.00  22,916.66  67,222.22  5.24 0.67
M

09/21/053128X4HK0
FHLMC

 4.625
08/15/08
08/15/08  4,950,000.00  4,951,093.95 

 0.00 
 4,950,000.00 

 0.00 
 4,918,320.00 

 8,415.00 
(31,680.00)  0.00  19,078.13  29,253.13  4.63 0.66Call

M

03/15/063133M5JV3
FHLB

 5.800 09/02/08  2,000,000.00  2,036,800.00 
 0.00 

 2,028,640.35 
(1,223.95)

 2,024,200.00 
 1,000.00 

(4,440.35)  58,000.00  9,666.66  9,344.44  5.00 0.27
M

08/11/063133XDJG7
FHLB

 4.500 10/14/08  5,100,000.00  5,026,866.00 
 74,587.50 

 5,031,557.62 
 2,759.78 

 5,051,040.00 
 7,650.00 

 19,482.38  0.00  19,125.00  106,462.50  5.20 0.67
M

11/03/053128X4ST9
FHLMC

 4.900
11/03/06
11/03/08  3,010,000.00  2,999,555.30 

 0.00 
 3,002,719.21 

 285.90 
 2,995,853.00 

 6,622.00 
(6,866.21)  0.00  12,290.84  60,634.78  5.03 0.40Call

M

05/05/0631331TB34
FFCB

 2.950 03/30/09  2,796,000.00  2,621,054.28 
 0.00 

 2,645,645.71 
 4,951.30 

 2,664,867.60 
 8,108.40 

 19,221.89  41,241.00  6,873.50  229.12  5.30 0.35
M
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Maine State Treasurer-Pooled Cash Account

Securities Held 
September 30, 2006

Date
CUSIP/

Description
Rate/

Coupon
Maturity/
Call Date Shares

Par Value/
Purchased

Accrued Interest
Historical Cost/

Cost/Accretion
(Amortization)

Amortized

In Fair Value
Change

Fair Value/

(Loss)
Gain

Unrealized

Received
Interest

Earned
Interest

Interest
Accrued

Total

Cost
Port
%

Yield
Purchase

U.S. Instrumentality

05/12/063136F7ZW0
FNMA

 5.375
05/12/08
05/12/09  5,000,000.00  4,989,000.00 

 0.00 
 4,990,425.18 

 301.09 
 5,016,000.00 

 8,000.00 
 25,574.82  0.00  22,395.83  103,767.36  5.46 0.67Call

M

 109,446,000.00  109,085,807.98 

 102,851.39 

 109,127,307.58 

 14,334.34 

 108,647,293.60 (480,013.98)  162,678.50  363,387.16  1,247,660.90 

 192,332.40 TOTAL
14.62

Corporate

09/08/04001388AA5
AIG

 5.100 01/17/07  2,850,000.00  2,985,460.50 
 0.00 

 2,866,991.56 
(4,719.88)

 2,847,435.00 
 1,140.00 

(19,556.56)  0.00  12,112.50  29,877.50  3.00 0.40
M

07/18/0636962GVW1
GE Capital

 6.500 12/10/07  15,000,000.00  15,188,550.00 
 102,916.67 

 15,160,822.06 
(11,091.18)

 15,207,000.00 
(1,500.00)

 46,177.94  0.00  81,250.00  300,625.00  5.55 2.04

01/31/0636962GP57
GE Capital

 4.125 03/04/08  1,800,000.00  1,772,622.00 
 0.00 

 1,781,341.34 
 1,076.46 

 1,774,620.00 
 2,880.00 

(6,721.34)  37,125.00  6,187.50  5,568.75  4.90 0.24
M

09/15/0636962GQ98
GE Capital

 4.000 06/15/09  2,330,000.00  2,260,333.00 
 23,300.00 

 2,261,443.23 
 1,110.23 

 2,268,255.00 
 7,922.00 

 6,811.77  0.00  4,142.22  27,442.22  5.18 0.30
M

 21,980,000.00  22,206,965.50 

 126,216.67 

 22,070,598.19 

(13,624.37)

 22,097,310.00  26,711.81  37,125.00  103,692.22  363,513.47 

 10,442.00 TOTAL
2.98

GRAND TOTAL 
 747,367,214.00  746,122,898.24  746,559,179.25  746,086,837.43 (472,341.82)  1,869,713.02  2,162,424.85  3,622,695.86 100.00

 229,383.93  440,608.86  649,882.12 

V = variable rate, current rate shown, average rate for Cash & Equivalents

M = MBIA-Managed
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Cusip Description Original Face Par Value Market Value
1 912828DJ6 US Treasury Note 0.00 200,000.00 -                           
2 912828DS6 US Treasury Note 0.00 140,000.00 -                           
3 912828DY3 US Treasury Note 0.00 2,420,000.00 -                           

0.00 2,760,000.00 0.00

     

Pledged Securities for Farm Credit Repurchase Agreements

State of Maine Collateral as of 9/30/06



CUSIP Type Coupon
S&P

Rating

Call

Date
Moody

Rating

Par Value /

Shares

Historical

Cost

% Portfolio 

Hist Cost

Weighted Avg

Mkt Dur (Yrs)

Maturity

Date

September 30, 2006

GASB 40 - Deposit and Investment Risk Disclosure

Maine State Treasurer-Pooled Cash Account

Market

Value

% Portfolio 

Mkt Value

Citizens Bank

Cash and Equivalents  5.350  242,000,000.00  242,000,000.00  32.43  0.00 242,000,000.00  32.44

 242,000,000.00  242,000,000.00  32.43  0.00ISSUER TOTAL  242,000,000.00  32.44

TD Banknorth

Cash and Equivalents  5.340  122,000,000.00  122,000,000.00  16.35  0.00 122,000,000.00  16.35

Certificates of Deposit  1.000  230,000.00  230,000.00  0.03  0.6405/23/2007  230,000.00  0.03

 122,230,000.00  122,230,000.00  16.38  0.00ISSUER TOTAL  122,230,000.00  16.38

FHLB

3133MAC23 U.S. Instrumentality  6.500 AAA Aaa  5,000,000.00  5,153,200.00  0.69  0.1311/15/2006  5,006,000.00  0.67

3133X2B46 U.S. Instrumentality  2.750 AAA Aaa  5,500,000.00  5,413,485.00  0.73  0.1311/15/2006  5,482,400.00  0.73

3133X9WD8 U.S. Instrumentality  3.250 12/21/2006 AAA Aaa  5,000,000.00  4,977,150.00  0.67  0.2312/21/2006  4,977,000.00  0.67

3133MW2K6 U.S. Instrumentality  2.875 AAA Aaa  5,000,000.00  4,978,750.00  0.67  0.3702/15/2007  4,955,500.00  0.66

3133XBQ65 U.S. Instrumentality  4.000 05/15/2007 AAA Aaa  20,000,000.00  19,990,000.00  2.68  0.6005/15/2007  19,830,000.00  2.66

3133XAKC0 U.S. Instrumentality  4.500 02/15/2008 AAA Aaa  3,000,000.00  2,968,260.00  0.40  1.3102/15/2008  2,978,400.00  0.40

3133M5JV3 U.S. Instrumentality  5.800 AAA Aaa  2,000,000.00  2,036,800.00  0.27  1.8009/02/2008  2,024,200.00  0.27

3133XDJG7 U.S. Instrumentality  4.500 AAA Aaa  5,100,000.00  5,026,866.00  0.67  1.8910/14/2008  5,051,040.00  0.68

 50,600,000.00  50,544,511.00  6.77  0.66ISSUER TOTAL  50,304,540.00  6.74

FNMA

3136F4F58 U.S. Instrumentality  3.125 12/29/2006 AAA Aaa  5,935,000.00  5,926,097.50  0.79  0.2512/29/2006  5,903,544.50  0.79

31359MXW8 U.S. Instrumentality  3.625 AAA Aaa  3,500,000.00  3,459,400.00  0.46  0.4503/15/2007  3,473,750.00  0.47

31359MVC4 U.S. Instrumentality  3.750 05/17/2007 AAA Aaa  5,355,000.00  5,329,777.95  0.71  0.6105/17/2007  5,305,198.50  0.71

31359MWW9 U.S. Instrumentality  3.650 11/30/2007 AAA Aaa  3,000,000.00  2,991,150.00  0.40  1.1111/30/2007  2,951,400.00  0.40

3136F7ZW0 U.S. Instrumentality  5.375 05/12/2008 AAA Aaa  5,000,000.00  4,989,000.00  0.67  1.5005/12/2009  5,016,000.00  0.67

31359MD59 U.S. Instrumentality  4.125 06/16/2008 AAA Aaa  2,000,000.00  1,954,000.00  0.26  1.6106/16/2008  1,971,800.00  0.26

 24,790,000.00  24,649,425.45  3.30  0.82ISSUER TOTAL  24,621,693.00  3.30

FHLMC

3128X2LS2 U.S. Instrumentality  3.050 01/19/2007 AAA Aaa  6,000,000.00  6,023,340.00  0.81  0.3001/19/2007  5,959,800.00  0.80

3128X3SM6 U.S. Instrumentality  3.750 08/03/2007 AAA Aaa  5,100,000.00  5,126,418.00  0.69  0.8108/03/2007  5,039,820.00  0.68

3128X3L50 U.S. Instrumentality  3.350 11/09/2007 AAA Aaa  3,000,000.00  2,922,660.00  0.39  1.0611/09/2007  2,943,900.00  0.39

3128X4HK0 U.S. Instrumentality  4.625 08/15/2008 AAA Aaa  4,950,000.00  4,951,093.95  0.66  1.7708/15/2008  4,918,320.00  0.66

3128X4ST9 U.S. Instrumentality  4.900 11/03/2006 AAA Aaa  3,010,000.00  2,999,555.30  0.40  1.9311/03/2008  2,995,853.00  0.40

 22,060,000.00  22,023,067.25  2.95  1.07ISSUER TOTAL  21,857,693.00  2.93
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CUSIP Type Coupon
S&P

Rating

Call

Date
Moody

Rating

Par Value /

Shares

Historical

Cost

% Portfolio 

Hist Cost

Weighted Avg

Mkt Dur (Yrs)

Maturity

Date

September 30, 2006

GASB 40 - Deposit and Investment Risk Disclosure

Maine State Treasurer-Pooled Cash Account

Market

Value

% Portfolio 

Mkt Value

DZ Bank

23338RK46 Commercial Paper  0.000 A-1 P1  20,000,000.00  19,955,958.33  2.67  0.0110/04/2006  19,991,200.00  2.68

 20,000,000.00  19,955,958.33  2.67  0.01ISSUER TOTAL  19,991,200.00  2.68

Neptune Funding Corp

64072MK66 Commercial Paper  0.000 A-1 NR  15,000,000.00  14,945,000.00  2.00  0.0210/06/2006  14,988,900.00  2.01

64072MKX7 Commercial Paper  0.000 A-1 NR  5,000,000.00  4,969,141.67  0.67  0.0910/31/2006  4,977,800.00  0.67

 20,000,000.00  19,914,141.67  2.67  0.04ISSUER TOTAL  19,966,700.00  2.68

Autobahn

0527M1KG9 Commercial Paper  0.000 NR P1  15,000,000.00  14,931,800.00  2.00  0.0510/16/2006  14,966,700.00  2.01

0527M1KL8 Commercial Paper  0.000 NR P1  5,000,000.00  4,981,597.22  0.67  0.0610/20/2006  4,985,950.00  0.67

 20,000,000.00  19,913,397.22  2.67  0.05ISSUER TOTAL  19,952,650.00  2.67

GE Capital

36962GVW1 Corporate  6.500 AAA Aaa  15,000,000.00  15,188,550.00  2.04  1.1212/10/2007  15,207,000.00  2.04

36962GP57 Corporate  4.125 AAA Aaa  1,800,000.00  1,772,622.00  0.24  1.3603/04/2008  1,774,620.00  0.24

36962GQ98 Corporate  4.000 AAA Aaa  2,330,000.00  2,260,333.00  0.30  2.5006/15/2009  2,268,255.00  0.30

 19,130,000.00  19,221,505.00  2.58  1.31ISSUER TOTAL  19,249,875.00  2.58

Morrigan TRR Funding

61777MKA1 Commercial Paper  0.000 A-1 P1  5,000,000.00  4,990,394.44  0.67  0.0310/10/2006  4,993,300.00  0.67

61777MKD5 Commercial Paper  0.000 A-1 P1  13,000,000.00  12,930,511.11  1.73  0.0410/13/2006  12,976,860.00  1.74

 18,000,000.00  17,920,905.55  2.40  0.04ISSUER TOTAL  17,970,160.00  2.41

T-Note

912828CY4 U.S. Treasury  2.500 AAA Aaa  2,800,000.00  2,749,468.75  0.37  0.0910/31/2006  2,794,400.00  0.37

912828DY3 U.S. Treasury  3.625 AAA Aaa  5,000,000.00  4,947,070.31  0.66  0.7306/30/2007  4,949,000.00  0.66

912828EB2 U.S. Treasury  3.875 AAA Aaa  5,000,000.00  4,933,593.75  0.66  0.8107/31/2007  4,955,500.00  0.66

912828EK2 U.S. Treasury  4.250 AAA Aaa  2,735,000.00  2,708,397.85  0.36  1.0310/31/2007  2,715,855.00  0.36

912828EU0 U.S. Treasury  4.375 AAA Aaa  2,500,000.00  2,473,046.88  0.33  1.2701/31/2008  2,485,000.00  0.33

 18,035,000.00  17,811,577.54  2.39  0.77ISSUER TOTAL  17,899,755.00  2.40

Bavaria

0717MDKR6 Commercial Paper  0.000 A-1 P1  17,000,000.00  16,924,916.67  2.27  0.0710/25/2006  16,939,650.00  2.27

 17,000,000.00  16,924,916.67  2.27  0.07ISSUER TOTAL  16,939,650.00  2.27
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Ebury Finance

27873KKR2 Commercial Paper  0.000 A-1 P1  5,000,000.00  4,972,866.67  0.67  0.0710/25/2006  4,982,250.00  0.67

27873KKW1 Commercial Paper  0.000 A-1 P1  11,140,000.00  11,074,645.33  1.48  0.0810/30/2006  11,092,209.40  1.49

 16,140,000.00  16,047,512.00  2.15  0.08ISSUER TOTAL  16,074,459.40  2.15

Hanover Funding

41068LKL9 Commercial Paper  0.000 A-1 P1  16,000,000.00  15,941,222.22  2.14  0.0610/20/2006  15,955,040.00  2.14

 16,000,000.00  15,941,222.22  2.14  0.06ISSUER TOTAL  15,955,040.00  2.14

Sydney Capital

87123MKJ8 Commercial Paper  0.000 A-1+ P1  15,000,000.00  14,940,712.50  2.00  0.0510/18/2006  14,962,350.00  2.01

 15,000,000.00  14,940,712.50  2.00  0.05ISSUER TOTAL  14,962,350.00  2.01

Davenport

23834RK52 Commercial Paper  0.000 A-1+ P1  6,335,000.00  6,315,451.25  0.85  0.0210/05/2006  6,331,262.35  0.85

23834RK60 Commercial Paper  0.000 NR P1  7,869,000.00  7,844,717.58  1.05  0.0210/06/2006  7,863,176.94  1.05

 14,204,000.00  14,160,168.83  1.90  0.02ISSUER TOTAL  14,194,439.29  1.90

FFCB

31331TTR2 U.S. Instrumentality  2.740 10/07/2006 AAA Aaa  4,200,000.00  4,225,200.00  0.57  0.3902/23/2007  4,158,000.00  0.56

31331VM52 U.S. Instrumentality  5.500 AAA Aaa  5,000,000.00  5,022,550.00  0.67  1.6407/03/2008  5,040,500.00  0.68

31331TB34 U.S. Instrumentality  2.950 AAA Aaa  2,796,000.00  2,621,054.28  0.35  2.3303/30/2009  2,664,867.60  0.36

 11,996,000.00  11,868,804.28  1.59  1.36ISSUER TOTAL  11,863,367.60  1.59

Catapult PMX

14902KKC8 Commercial Paper  0.000 A-1 P1  11,000,000.00  10,961,206.67  1.47  0.0310/12/2006  10,982,070.00  1.47

 11,000,000.00  10,961,206.67  1.47  0.03ISSUER TOTAL  10,982,070.00  1.47

World Omni Vehicle

9815A3KT0 Commercial Paper  0.000 A-1 P1  11,000,000.00  10,932,240.00  1.47  0.0710/27/2006  10,957,650.00  1.47

 11,000,000.00  10,932,240.00  1.47  0.07ISSUER TOTAL  10,957,650.00  1.47

Golden Fish

38101FKD5 Commercial Paper  0.000 A-1 P1  10,000,000.00  9,956,000.00  1.33  0.0410/13/2006  9,982,200.00  1.34

 10,000,000.00  9,956,000.00  1.33  0.04ISSUER TOTAL  9,982,200.00  1.34

East Fleet Financial
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East Fleet Financial

27219MKB6 Commercial Paper  0.000 A-1 P1  8,000,000.00  7,968,320.00  1.07  0.0310/11/2006  7,988,080.00  1.07

 8,000,000.00  7,968,320.00  1.07  0.03ISSUER TOTAL  7,988,080.00  1.07

Coral Capital

21776MK32 Commercial Paper  0.000 NR P1  6,000,000.00  5,980,603.33  0.80  0.0110/03/2006  5,998,200.00  0.80

 6,000,000.00  5,980,603.33  0.80  0.01ISSUER TOTAL  5,998,200.00  0.80

Deer Valley Funding

2441X1KL8 Commercial Paper  0.000 NR P1  6,000,000.00  5,971,840.00  0.80  0.0610/20/2006  5,983,140.00  0.80

 6,000,000.00  5,971,840.00  0.80  0.06ISSUER TOTAL  5,983,140.00  0.80

Asset One

0454E3KK2 Commercial Paper  0.000 NR A1  5,409,000.00  5,386,787.04  0.72  0.0510/19/2006  5,394,612.06  0.72

 5,409,000.00  5,386,787.04  0.72  0.05ISSUER TOTAL  5,394,612.06  0.72

Liberty Harbor

5305P1K64 Commercial Paper  0.000 A-1+ P1  4,508,000.00  4,497,401.19  0.60  0.0210/06/2006  4,504,664.08  0.60

 4,508,000.00  4,497,401.19  0.60  0.02ISSUER TOTAL  4,504,664.08  0.60

AIG

001388AA5 Corporate  5.100 AA+ Aa2  2,850,000.00  2,985,460.50  0.40  0.3001/17/2007  2,847,435.00  0.38

 2,850,000.00  2,985,460.50  0.40  0.30ISSUER TOTAL  2,847,435.00  0.38

Farm Credit ME

Repurchase Agreement  1.125  200,000.00  200,000.00  0.03  0.3401/31/2007  200,000.00  0.03

Repurchase Agreement  1.625  140,000.00  140,000.00  0.02  0.5804/30/2007  140,000.00  0.02

Repurchase Agreement  1.625  2,420,000.00  2,420,000.00  0.32  0.7406/30/2007  2,420,000.00  0.32

 2,760,000.00  2,760,000.00  0.37  0.70ISSUER TOTAL  2,760,000.00  0.37

Camden Nat'l

Certificates of Deposit  5.200  2,000,000.00  2,000,000.00  0.27  0.8107/31/2007  2,000,000.00  0.27

 2,000,000.00  2,000,000.00  0.27  0.81ISSUER TOTAL  2,000,000.00  0.27

KeyBank

Certificates of Deposit  3.060  1,000,000.00  1,000,000.00  0.13  0.7006/15/2007  1,000,000.00  0.13

Certificates of Deposit  5.440  500,000.00  500,000.00  0.07  0.7206/28/2007  500,000.00  0.07
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 1,500,000.00  1,500,000.00  0.20  0.71ISSUER TOTAL  1,500,000.00  0.20

Northeast Bank

Certificates of Deposit  4.170  100,000.00  100,000.00  0.01  0.1712/02/2006  100,000.00  0.01

Certificates of Deposit  4.410  1,000,000.00  1,000,000.00  0.13  0.5204/12/2007  1,000,000.00  0.13

 1,100,000.00  1,100,000.00  0.15  0.49ISSUER TOTAL  1,100,000.00  0.15

Bangor Savings

Certificates of Deposit  5.210  1,000,000.00  1,000,000.00  0.13  0.7407/04/2007  1,000,000.00  0.13

 1,000,000.00  1,000,000.00  0.13  0.74ISSUER TOTAL  1,000,000.00  0.13

Bar Harbor

Certificates of Deposit  4.120  500,000.00  500,000.00  0.07  0.0810/29/2006  500,000.00  0.07

Certificates of Deposit  4.350  500,000.00  500,000.00  0.07  0.2801/11/2007  500,000.00  0.07

 1,000,000.00  1,000,000.00  0.13  0.18ISSUER TOTAL  1,000,000.00  0.13

Gardiner Svgs

Certificates of Deposit  4.350  500,000.00  500,000.00  0.07  0.2312/26/2006  500,000.00  0.07

Certificates of Deposit  4.350  500,000.00  500,000.00  0.07  0.2801/11/2007  500,000.00  0.07

 1,000,000.00  1,000,000.00  0.13  0.25ISSUER TOTAL  1,000,000.00  0.13

Mechanics Savings Bank

Certificates of Deposit  5.117  1,000,000.00  1,000,000.00  0.13  0.6906/14/2007  1,000,000.00  0.13

 1,000,000.00  1,000,000.00  0.13  0.69ISSUER TOTAL  1,000,000.00  0.13

Ocean National

Certificates of Deposit  4.360  1,000,000.00  1,000,000.00  0.13  0.3201/29/2007  1,000,000.00  0.13

 1,000,000.00  1,000,000.00  0.13  0.32ISSUER TOTAL  1,000,000.00  0.13

The First

Certificates of Deposit  4.500  500,000.00  500,000.00  0.07  0.0710/27/2006  500,000.00  0.07

Certificates of Deposit  5.330  500,000.00  500,000.00  0.07  0.7306/30/2007  500,000.00  0.07

 1,000,000.00  1,000,000.00  0.13  0.40ISSUER TOTAL  1,000,000.00  0.13

Merrill Mrchnt

Certificates of Deposit  4.200  500,000.00  500,000.00  0.07  0.0710/25/2006  500,000.00  0.07

 500,000.00  500,000.00  0.07  0.07ISSUER TOTAL  500,000.00  0.07

MBIA Asset Management GroupGASB 40 - Page 5



CUSIP Type Coupon
S&P

Rating

Call

Date
Moody

Rating

Par Value /

Shares

Historical

Cost

% Portfolio 

Hist Cost

Weighted Avg

Mkt Dur (Yrs)

Maturity

Date

September 30, 2006

GASB 40 - Deposit and Investment Risk Disclosure

Maine State Treasurer-Pooled Cash Account

Market

Value

% Portfolio 

Mkt Value

Saco & Bddfrd

Certificates of Deposit  5.200  500,000.00  500,000.00  0.07  0.7507/07/2007  500,000.00  0.07

 500,000.00  500,000.00  0.07  0.75ISSUER TOTAL  500,000.00  0.07

Machias Savings

Certificates of Deposit  0.710  200,000.00  200,000.00  0.03  0.1611/17/2006  200,000.00  0.03

Certificates of Deposit  1.500  292,309.00  292,309.00  0.04  0.6005/09/2007  292,309.00  0.04

 492,309.00  492,309.00  0.07  0.42ISSUER TOTAL  492,309.00  0.07

Katahdin Trust

Certificates of Deposit  1.490  325,000.00  325,000.00  0.04  0.7607/07/2007  325,000.00  0.04

 325,000.00  325,000.00  0.04  0.76ISSUER TOTAL  325,000.00  0.04

Bath Savings

Certificates of Deposit  1.930  196,664.00  196,664.00  0.03  0.5204/10/2007  196,664.00  0.03

 196,664.00  196,664.00  0.03  0.52ISSUER TOTAL  196,664.00  0.03

Int Receivable

Cash and Equivalents  0.000  41,241.00  41,241.00  0.01  0.0010/02/2006  41,241.00  0.01

 41,241.00  41,241.00  0.01  0.00ISSUER TOTAL  41,241.00  0.01

 747,367,214.00  746,122,898.24  0.20GRAND TOTAL

Highlighted totals are issuers representing 5.00% or more of the portfolio's market value.

 100.00  746,086,837.43  100.00
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Maine State Treasurer-Pooled Cash Account

Securities Purchased 

Date
CUSIP/
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Coupon
Maturity/
Call Date Shares

Par Value/
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Principal

Yield

Purchase

for the period September 1, 2006 - September 30, 2006

Unit
Cost

Accrued
Interest Purchased

Cash and Equivalents

Citizens Bank  5.350  10,000,000.00  10,000,000.00  5.35 09/01/2006 V  100.000  0.00 

TD Banknorth  5.340  6,000,000.00  6,000,000.00  5.34 09/01/2006 V  100.000  0.00 

Citizens Bank  5.350  8,000,000.00  8,000,000.00  5.35 09/06/2006 V  100.000  0.00 

TD Banknorth  5.340  19,000,000.00  19,000,000.00  5.34 09/11/2006 V  100.000  0.00 

TD Banknorth  5.340  3,000,000.00  3,000,000.00  5.34 09/11/2006 V  100.000  0.00 

Citizens Bank  5.350  4,000,000.00  4,000,000.00  5.35 09/13/2006 V  100.000  0.00 

Citizens Bank  5.350  6,000,000.00  6,000,000.00  5.35 09/14/2006 V  100.000  0.00 

TD Banknorth  5.340  3,000,000.00  3,000,000.00  5.34 09/14/2006 V  100.000  0.00 

Citizens Bank  5.350  7,000,000.00  7,000,000.00  5.35 09/15/2006 V  100.000  0.00 

TD Banknorth  5.340  5,000,000.00  5,000,000.00  5.34 09/16/2006 V  100.000  0.00 

Citizens Bank  5.350  11,000,000.00  11,000,000.00  5.35 09/18/2006 V  100.000  0.00 

TD Banknorth  5.340  4,000,000.00  4,000,000.00  5.34 09/18/2006 V  100.000  0.00 

TD Banknorth  5.340  5,000,000.00  5,000,000.00  5.34 09/19/2006 V  100.000  0.00 

Citizens Bank  5.350  14,000,000.00  14,000,000.00  5.35 09/20/2006 V  100.000  0.00 

TD Banknorth  5.340  2,000,000.00  2,000,000.00  5.34 09/20/2006 V  100.000  0.00 

Citizens Bank  5.350  14,000,000.00  14,000,000.00  5.35 09/21/2006 V  100.000  0.00 
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Maine State Treasurer-Pooled Cash Account

Securities Purchased 

Date
CUSIP/

Description
Rate/

Coupon
Maturity/
Call Date Shares

Par Value/
Cost

Principal

Yield

Purchase

for the period September 1, 2006 - September 30, 2006

Unit
Cost

Accrued
Interest Purchased

Cash and Equivalents

TD Banknorth  5.340  6,000,000.00  6,000,000.00  5.34 09/21/2006 V  100.000  0.00 

Citizens Bank  5.350  8,000,000.00  8,000,000.00  5.35 09/25/2006 V  100.000  0.00 

TD Banknorth  5.340  4,000,000.00  4,000,000.00  5.34 09/25/2006 V  100.000  0.00 

TD Banknorth  5.340  10,000,000.00  10,000,000.00  5.34 09/27/2006 V  100.000  0.00 

 149,000,000.00  149,000,000.00 TOTAL  0.00 

Commercial Paper

21776MK32

Coral Capital

 0.000 10/03/2006  6,000,000.00  5,980,603.33  5.38 09/11/2006  99.677  0.00 

61777MKD5

Morrigan TRR Funding

 0.000 10/13/2006  9,000,000.00  8,957,600.00  5.40 09/11/2006  99.529  0.00 

64072MK66

Neptune Funding Corp

 0.000 10/06/2006  15,000,000.00  14,945,000.00  5.37 09/11/2006  99.633  0.00 

38101FKD5

Golden Fish

 0.000 10/13/2006  10,000,000.00  9,956,000.00  5.38 09/13/2006  99.560  0.00 

23834RK52

Davenport

 0.000 10/05/2006  6,335,000.00  6,315,451.25  5.38 09/14/2006  99.691  0.00 

27219MKB6

East Fleet Financial

 0.000 10/11/2006  8,000,000.00  7,968,320.00  5.37 09/14/2006  99.604  0.00 

0527M1KG9

Autobahn

 0.000 10/16/2006  15,000,000.00  14,931,800.00  5.38 09/15/2006  99.545  0.00 

23834RK60

Davenport

 0.000 10/06/2006  7,869,000.00  7,844,717.58  5.38 09/15/2006  99.691  0.00 

9815A3KT0

World Omni Vehicle

 0.000 10/27/2006  11,000,000.00  10,932,240.00  5.39 09/15/2006  99.384  0.00 

14902KKC8

Catapult PMX

 0.000 10/12/2006  11,000,000.00  10,961,206.67  5.38 09/18/2006  99.647  0.00 

2441X1KL8

Deer Valley Funding

 0.000 10/20/2006  6,000,000.00  5,971,840.00  5.38 09/18/2006  99.531  0.00 
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Maine State Treasurer-Pooled Cash Account

Securities Purchased 

Date
CUSIP/

Description
Rate/

Coupon
Maturity/
Call Date Shares

Par Value/
Cost

Principal

Yield

Purchase

for the period September 1, 2006 - September 30, 2006

Unit
Cost

Accrued
Interest Purchased

Commercial Paper

27873KKR2

Ebury Finance

 0.000 10/25/2006  5,000,000.00  4,972,866.67  5.38 09/18/2006  99.457  0.00 

23338RK46

DZ Bank

 0.000 10/04/2006  20,000,000.00  19,955,958.33  5.37 09/19/2006  99.780  0.00 

64072MKX7

Neptune Funding Corp

 0.000 10/31/2006  5,000,000.00  4,969,141.67  5.40 09/19/2006  99.383  0.00 

27873KKW1

Ebury Finance

 0.000 10/30/2006  11,140,000.00  11,074,645.33  5.38 09/20/2006  99.413  0.00 

5305P1K64

Liberty Harbor

 0.000 10/06/2006  4,508,000.00  4,497,401.19  5.38 09/20/2006  99.765  0.00 

0454E3KK2

Asset One

 0.000 10/19/2006  5,409,000.00  5,386,787.04  5.38 09/21/2006  99.589  0.00 

87123MKJ8

Sydney Capital

 0.000 10/18/2006  15,000,000.00  14,940,712.50  5.36 09/21/2006  99.605  0.00 

0527M1KL8

Autobahn

 0.000 10/20/2006  5,000,000.00  4,981,597.22  5.39 09/25/2006  99.632  0.00 

0717MDKR6

Bavaria

 0.000 10/25/2006  17,000,000.00  16,924,916.67  5.40 09/25/2006  99.558  0.00 

41068LKL9

Hanover Funding

 0.000 10/20/2006  16,000,000.00  15,941,222.22  5.38 09/25/2006  99.633  0.00 

61777MKA1

Morrigan TRR Funding

 0.000 10/10/2006  5,000,000.00  4,990,394.44  5.40 09/27/2006  99.808  0.00 

 214,261,000.00  213,400,422.11 TOTAL  0.00 

Certificates of Deposit

Mechanics Savings Bank  5.117 06/14/2007  1,000,000.00  1,000,000.00  5.22 09/14/2006  100.000  0.00 

 1,000,000.00  1,000,000.00 TOTAL  0.00 

Corporate

36962GQ98

GE Capital

 4.000 06/15/2009  2,330,000.00  2,260,333.00  5.18 09/15/2006

M

 97.010  23,300.00 
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Maine State Treasurer-Pooled Cash Account

Securities Purchased 

Date
CUSIP/
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Rate/

Coupon
Maturity/
Call Date Shares

Par Value/
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Yield
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for the period September 1, 2006 - September 30, 2006

Unit
Cost

Accrued
Interest Purchased

 2,330,000.00  2,260,333.00 TOTAL  23,300.00 

GRAND TOTAL 
 366,591,000.00  365,660,755.11 

V = variable rate, opening rate shown, average rate for Cash & Equivalents

M = MBIA-Managed

 23,300.00 
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Maine State Treasurer-Pooled Cash Account

Securities Sold and Matured 

Date
CUSIP/
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Rate/

Coupon
Maturity/
Call Date Shares

Par Value/
Cost

Historical Sale or Maturity /
Accr / (Amort)

Amortized Cost at

Chg. In Fair Value

Sale or Maturity /
Fair Value at

(Loss)
Gain

Realized

Received
Interest

Earned
Interest

Yield
Maturity
Sale or

Interest
Sold

Accrued

for the period September 1, 2006 - September 30, 2006

Sale/
Maturity

Price

Cash and Equivalents

Citizens Bank  5.350  6,000,000.00  6,000,000.00  6,000,000.00 

 0.00 

 6,000,000.00 

 0.00 

 0.00  0.00  0.00  5.35 09/05/06  0.00  100.00V

TD Banknorth  5.340  15,000,000.00  15,000,000.00  15,000,000.00 

 0.00 

 15,000,000.00 

 0.00 

 0.00  0.00  0.00  5.34 09/05/06  0.00  100.00V

TD Banknorth  5.340  1,000,000.00  1,000,000.00  1,000,000.00 

 0.00 

 1,000,000.00 

 0.00 

 0.00  0.00  0.00  5.34 09/07/06  0.00  100.00V

TD Banknorth  5.340  10,000,000.00  10,000,000.00  10,000,000.00 

 0.00 

 10,000,000.00 

 0.00 

 0.00  0.00  0.00  5.34 09/08/06  0.00  100.00V

Citizens Bank  5.350  14,000,000.00  14,000,000.00  14,000,000.00 

 0.00 

 14,000,000.00 

 0.00 

 0.00  0.00  0.00  5.35 09/11/06  0.00  100.00V

Citizens Bank  5.350  8,000,000.00  8,000,000.00  8,000,000.00 

 0.00 

 8,000,000.00 

 0.00 

 0.00  0.00  0.00  5.35 09/22/06  0.00  100.00V

TD Banknorth  5.340  3,000,000.00  3,000,000.00  3,000,000.00 

 0.00 

 3,000,000.00 

 0.00 

 0.00  0.00  0.00  5.34 09/22/06  0.00  100.00V

Citizens Bank  5.350  9,000,000.00  9,000,000.00  9,000,000.00 

 0.00 

 9,000,000.00 

 0.00 

 0.00  0.00  0.00  5.35 09/26/06  0.00  100.00V

TD Banknorth  5.340  16,000,000.00  16,000,000.00  16,000,000.00 

 0.00 

 16,000,000.00 

 0.00 

 0.00  0.00  0.00  5.34 09/26/06  0.00  100.00V

Citizens Bank  5.350  13,000,000.00  13,000,000.00  13,000,000.00 

 0.00 

 13,000,000.00 

 0.00 

 0.00  0.00  0.00  5.35 09/28/06  0.00  100.00V

TD Banknorth  5.340  5,000,000.00  5,000,000.00  5,000,000.00 

 0.00 

 5,000,000.00 

 0.00 

 0.00  0.00  0.00  5.34 09/28/06  0.00  100.00V

Citizens Bank  5.350  12,000,000.00  12,000,000.00  12,000,000.00 

 0.00 

 12,000,000.00 

 0.00 

 0.00  0.00  0.00  5.35 09/29/06  0.00  100.00V

TD Banknorth  5.340  6,000,000.00  6,000,000.00  6,000,000.00 

 0.00 

 6,000,000.00 

 0.00 

 0.00  0.00  0.00  5.34 09/29/06  0.00  100.00V

 118,000,000.00  118,000,000.00  118,000,000.00 

 0.00 

 118,000,000.00  0.00  0.00  0.00 

 0.00 
TOTAL  0.00 

Commercial Paper

0527M1J14

Autobahn

 0.000 09/01/06  15,000,000.00  14,975,754.17  15,000,000.00 

 0.00 

 15,000,000.00 

 0.00 

 0.00  0.00  0.00  5.37 09/01/06  0.00  100.00

88736UJ18

Timesquare

 0.000 09/01/06  11,000,000.00  10,975,937.50  11,000,000.00 

 0.00 

 11,000,000.00 

 0.00 

 0.00  0.00  0.00  5.33 09/01/06  0.00  100.00
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Maine State Treasurer-Pooled Cash Account

Securities Sold and Matured 

Date
CUSIP/

Description
Rate/

Coupon
Maturity/
Call Date Shares

Par Value/
Cost

Historical Sale or Maturity /
Accr / (Amort)

Amortized Cost at

Chg. In Fair Value

Sale or Maturity /
Fair Value at

(Loss)
Gain

Realized

Received
Interest

Earned
Interest

Yield
Maturity
Sale or

Interest
Sold

Accrued

for the period September 1, 2006 - September 30, 2006

Sale/
Maturity

Price

Commercial Paper

61777MJ62

Morrigan TRR Funding

 0.000 09/06/06  9,000,000.00  8,972,175.00  9,000,000.00 

 6,625.00 

 9,000,000.00 

 6,660.00 

 0.00  0.00  0.00  5.39 09/06/06  0.00  100.00

14902KJ89

Catapult PMX

 0.000 09/08/06  6,804,000.00  6,783,003.99  6,804,000.00 

 6,998.67 

 6,804,000.00 

 7,008.12 

 0.00  0.00  0.00  5.38 09/08/06  0.00  100.00

16115WJ81

Charta

 0.000 09/08/06  7,000,000.00  6,945,174.44  7,000,000.00 

 7,241.11 

 7,000,000.00 

 7,210.00 

 0.00  0.00  0.00  5.44 09/08/06  0.00  100.00

76212MJ89

Rhiland Funding

 0.000 09/08/06  10,000,000.00  9,966,266.67  10,000,000.00 

 10,266.67 

 10,000,000.00 

 10,300.00 

 0.00  0.00  0.00  5.37 09/08/06  0.00  100.00

21776MJB6

Coral Capital

 0.000 09/11/06  11,000,000.00  10,958,053.33  11,000,000.00 

 16,133.33 

 11,000,000.00 

 16,280.00 

 0.00  0.00  0.00  5.37 09/11/06  0.00  100.00

2441X1JD8

Deer Valley Funding

 0.000 09/13/06  5,601,000.00  5,582,105.96  5,601,000.00 

 9,857.76 

 5,601,000.00 

 9,913.77 

 0.00  0.00  0.00  5.37 09/13/06  0.00  100.00

14902KJE6

Catapult PMX

 0.000 09/14/06  5,000,000.00  4,982,366.67  5,000,000.00 

 9,551.39 

 5,000,000.00 

 9,600.00 

 0.00  0.00  0.00  5.38 09/14/06  0.00  100.00

05576VJF2

BTM Capital

 0.000 09/15/06  20,000,000.00  19,808,355.56  20,000,000.00 

 41,922.22 

 20,000,000.00 

 41,200.00 

 0.00  0.00  0.00  5.52 09/15/06  0.00  100.00

87288MJJ1

TSL USA

 0.000 09/18/06  9,000,000.00  8,964,495.00  9,000,000.00 

 22,355.00 

 9,000,000.00 

 22,590.00 

 0.00  0.00  0.00  5.35 09/18/06  0.00  100.00

0527M1JL0

Autobahn

 0.000 09/20/06  4,335,000.00  4,318,469.20  4,335,000.00 

 12,080.20 

 4,335,000.00 

 12,181.35 

 0.00  0.00  0.00  5.37 09/20/06  0.00  100.00

41068LJN7

Hanover Funding

 0.000 09/22/06  13,000,000.00  12,942,908.33  13,000,000.00 

 39,964.17 

 13,000,000.00 

 40,300.00 

 0.00  0.00  0.00  5.37 09/22/06  0.00  100.00

76212MJN6

Rhiland Funding

 0.000 09/22/06  7,885,000.00  7,850,306.00  7,885,000.00 

 24,285.80 

 7,885,000.00 

 24,443.50 

 0.00  0.00  0.00  5.38 09/22/06  0.00  100.00

0717MDJR8

Bavaria

 0.000 09/25/06  10,000,000.00  9,954,619.44  10,000,000.00 

 35,133.34 

 10,000,000.00 

 35,500.00 

 0.00  0.00  0.00  5.37 09/25/06  0.00  100.00

0717MDJR8

Bavaria

 0.000 09/25/06  10,000,000.00  9,958,855.56  10,000,000.00 

 35,266.66 

 10,000,000.00 

 35,500.00 

 0.00  0.00  0.00  5.39 09/25/06  0.00  100.00

16277MJR5

Checkpoint Charlie

 0.000 09/25/06  12,000,000.00  11,941,920.00  12,000,000.00 

 42,240.00 

 12,000,000.00 

 42,480.00 

 0.00  0.00  0.00  5.38 09/25/06  0.00  100.00

88736UJS9

Timesquare

 0.000 09/26/06  9,000,000.00  8,957,840.00  9,000,000.00 

 32,937.50 

 9,000,000.00 

 33,210.00 

 0.00  0.00  0.00  5.37 09/26/06  0.00  100.00

61777MJT2

Morrigan TRR Funding

 0.000 09/27/06  7,000,000.00  6,965,027.22  7,000,000.00 

 26,743.89 

 7,000,000.00 

 26,880.00 

 0.00  0.00  0.00  5.39 09/27/06  0.00  100.00
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Maine State Treasurer-Pooled Cash Account

Securities Sold and Matured 

Date
CUSIP/

Description
Rate/

Coupon
Maturity/
Call Date Shares

Par Value/
Cost

Historical Sale or Maturity /
Accr / (Amort)

Amortized Cost at

Chg. In Fair Value

Sale or Maturity /
Fair Value at

(Loss)
Gain

Realized

Received
Interest

Earned
Interest

Yield
Maturity
Sale or

Interest
Sold

Accrued

for the period September 1, 2006 - September 30, 2006

Sale/
Maturity

Price

Commercial Paper

87651UJU7

Tasman Funding

 0.000 09/28/06  7,000,000.00  6,968,233.61  7,000,000.00 

 27,667.50 

 7,000,000.00 

 27,930.00 

 0.00  0.00  0.00  5.37 09/28/06  0.00  100.00

2441X1JV8

Deer Valley Funding

 0.000 09/29/06  14,000,000.00  13,934,417.78  14,000,000.00 

 57,384.44 

 14,000,000.00 

 57,960.00 

 0.00  0.00  0.00  5.37 09/29/06  0.00  100.00

 203,625,000.00  202,706,285.43  203,625,000.00 

 464,654.65 

 203,625,000.00  0.00  0.00  0.00 

 467,146.74 
TOTAL  0.00 

Certificates of Deposit

Mechanics Savings Bank  5.117 06/14/07  1,000,000.00  1,000,000.00  1,000,000.00 

 0.00 

 1,000,000.00 

 0.00 

 0.00  0.00  1,059.44  5.36 09/14/06  45,017.79  100.00

 1,000,000.00  1,000,000.00  1,000,000.00 

 0.00 

 1,000,000.00  0.00  0.00  1,059.44 

 0.00 
TOTAL  45,017.79 

U.S. Treasury

912828EK2

T-Note

 4.250 10/31/07  2,265,000.00  2,242,969.34  2,248,477.01 

 562.83 

 2,246,950.78 

 70.78 

(1,526.23)  0.00  3,662.16  4.93 09/15/06  36,098.44  99.20

M

 2,265,000.00  2,242,969.34  2,248,477.01 

 562.83 

 2,246,950.78 (1,526.23)  0.00  3,662.16 

 70.78 
TOTAL  36,098.44 

GRAND TOTAL 
 324,890,000.00  323,949,254.77  324,873,477.01  324,871,950.78 (1,526.23)  0.00  4,721.60 

 465,217.48  467,217.52 

 81,116.23 

V = variable rate, current rate shown, average rate for Cash & Cash Equivalents

M = MBIA-Managed
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  Date CUSIP Transaction Sec Type Description PAR Value/Shares Principal Interest Transaction Total

Transaction Report
for the period September 1, 2006 - September 30, 2006

Maturity

Maine State Treasurer-Pooled Cash Account

Balance 

09/01/2006 0527M1J14 Maturity CP Autobahn  15,000,000.00  15,000,000.00  0.00  15,000,000.00 09/01/2006  15,000,000.00 

88736UJ18 Maturity CP Timesquare  11,000,000.00  11,000,000.00  0.00  11,000,000.00 09/01/2006  26,000,000.00 

Interest CE TD Banknorth  120,000,000.00  0.00  560,334.24  560,334.24  26,560,334.24 

Bought CE TD Banknorth  6,000,000.00  6,000,000.00  0.00 (6,000,000.00)  20,560,334.24 

Interest CE Citizens Bank  238,000,000.00  0.00  1,109,575.28  1,109,575.28  21,669,909.52 

Bought CE Citizens Bank  10,000,000.00  10,000,000.00  0.00 (10,000,000.00)  11,669,909.52 

09/02/2006 3133M5JV3 Interest INS FHLB  2,000,000.00  0.00  58,000.00  58,000.00 09/02/2008  11,727,909.52 

09/04/2006 36962GP57 Interest COR GE Capital  1,800,000.00  0.00  37,125.00  37,125.00 03/04/2008  11,765,034.52 

09/05/2006 Sold CE TD Banknorth  15,000,000.00  15,000,000.00  0.00  15,000,000.00  26,765,034.52 

Sold CE Citizens Bank  6,000,000.00  6,000,000.00  0.00  6,000,000.00  32,765,034.52 

09/06/2006 61777MJ62 Maturity CP Morrigan TRR Funding  9,000,000.00  9,000,000.00  0.00  9,000,000.00 09/06/2006  41,765,034.52 

Bought CE Citizens Bank  8,000,000.00  8,000,000.00  0.00 (8,000,000.00)  33,765,034.52 

09/07/2006 Sold CE TD Banknorth  1,000,000.00  1,000,000.00  0.00  1,000,000.00  34,765,034.52 

09/08/2006 14902KJ89 Maturity CP Catapult PMX  6,804,000.00  6,804,000.00  0.00  6,804,000.00 09/08/2006  41,569,034.52 

16115WJ81 Maturity CP Charta  7,000,000.00  7,000,000.00  0.00  7,000,000.00 09/08/2006  48,569,034.52 

76212MJ89 Maturity CP Rhiland Funding  10,000,000.00  10,000,000.00  0.00  10,000,000.00 09/08/2006  58,569,034.52 

Sold CE TD Banknorth  10,000,000.00  10,000,000.00  0.00  10,000,000.00  68,569,034.52 

09/11/2006 21776MJB6 Maturity CP Coral Capital  11,000,000.00  11,000,000.00  0.00  11,000,000.00 09/11/2006  79,569,034.52 

21776MK32 Bought CP Coral Capital  6,000,000.00  5,980,603.33  0.00 (5,980,603.33)10/03/2006  73,588,431.19 

61777MKD5 Bought CP Morrigan TRR Funding  9,000,000.00  8,957,600.00  0.00 (8,957,600.00)10/13/2006  64,630,831.19 

64072MK66 Bought CP Neptune Funding Corp  15,000,000.00  14,945,000.00  0.00 (14,945,000.00)10/06/2006  49,685,831.19 

Bought CE TD Banknorth  22,000,000.00  22,000,000.00  0.00 (22,000,000.00)  27,685,831.19 

Sold CE Citizens Bank  14,000,000.00  14,000,000.00  0.00  14,000,000.00  41,685,831.19 

09/13/2006 2441X1JD8 Maturity CP Deer Valley Funding  5,601,000.00  5,601,000.00  0.00  5,601,000.00 09/13/2006  47,286,831.19 

38101FKD5 Bought CP Golden Fish  10,000,000.00  9,956,000.00  0.00 (9,956,000.00)10/13/2006  37,330,831.19 

Bought CE Citizens Bank  4,000,000.00  4,000,000.00  0.00 (4,000,000.00)  33,330,831.19 

09/14/2006 14902KJE6 Maturity CP Catapult PMX  5,000,000.00  5,000,000.00  0.00  5,000,000.00 09/14/2006  38,330,831.19 

23834RK52 Bought CP Davenport  6,335,000.00  6,315,451.25  0.00 (6,315,451.25)10/05/2006  32,015,379.94 

27219MKB6 Bought CP East Fleet Financial  8,000,000.00  7,968,320.00  0.00 (7,968,320.00)10/11/2006  24,047,059.94 

Maturity CD Mechanics Savings Bank  1,000,000.00  1,000,000.00  45,017.79  1,045,017.79 06/14/2007  25,092,077.73 

Bought CD Mechanics Savings Bank  1,000,000.00  1,000,000.00  0.00 (1,000,000.00)06/14/2007  24,092,077.73 

Bought CE TD Banknorth  3,000,000.00  3,000,000.00  0.00 (3,000,000.00)  21,092,077.73 

Bought CE Citizens Bank  6,000,000.00  6,000,000.00  0.00 (6,000,000.00)  15,092,077.73 

09/15/2006 0527M1KG9 Bought CP Autobahn  15,000,000.00  14,931,800.00  0.00 (14,931,800.00)10/16/2006  160,277.73 

05576VJF2 Maturity CP BTM Capital  20,000,000.00  20,000,000.00  0.00  20,000,000.00 09/15/2006  20,160,277.73 

23834RK60 Bought CP Davenport  7,869,000.00  7,844,717.58  0.00 (7,844,717.58)10/06/2006  12,315,560.15 
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  Date CUSIP Transaction Sec Type Description PAR Value/Shares Principal Interest Transaction Total

Transaction Report
for the period September 1, 2006 - September 30, 2006

Maturity

Maine State Treasurer-Pooled Cash Account

Balance 

09/15/2006 31359MXW8 Interest INS FNMA  3,500,000.00  0.00  63,437.50  63,437.50 03/15/2007  12,378,997.65 

36962GQ98 Bought COR GE Capital  2,330,000.00  2,260,333.00  23,300.00 (2,283,633.00)06/15/2009  10,095,364.65 

912828EK2 Sold TSY T-Note  2,265,000.00  2,248,477.01  36,098.44  2,283,049.22 10/31/2007  12,378,413.87 

9815A3KT0 Bought CP World Omni Vehicle  11,000,000.00  10,932,240.00  0.00 (10,932,240.00)10/27/2006  1,446,173.87 

Bought CE Citizens Bank  7,000,000.00  7,000,000.00  0.00 (7,000,000.00) (5,553,826.13)

09/16/2006 Bought CE TD Banknorth  5,000,000.00  5,000,000.00  0.00 (5,000,000.00) (10,553,826.13)

09/18/2006 14902KKC8 Bought CP Catapult PMX  11,000,000.00  10,961,206.67  0.00 (10,961,206.67)10/12/2006 (21,515,032.80)

2441X1KL8 Bought CP Deer Valley Funding  6,000,000.00  5,971,840.00  0.00 (5,971,840.00)10/20/2006 (27,486,872.80)

27873KKR2 Bought CP Ebury Finance  5,000,000.00  4,972,866.67  0.00 (4,972,866.67)10/25/2006 (32,459,739.47)

87288MJJ1 Maturity CP TSL USA  9,000,000.00  9,000,000.00  0.00  9,000,000.00 09/18/2006 (23,459,739.47)

Bought CE TD Banknorth  4,000,000.00  4,000,000.00  0.00 (4,000,000.00) (27,459,739.47)

Bought CE Citizens Bank  11,000,000.00  11,000,000.00  0.00 (11,000,000.00) (38,459,739.47)

09/19/2006 23338RK46 Bought CP DZ Bank  20,000,000.00  19,955,958.33  0.00 (19,955,958.33)10/04/2006 (58,415,697.80)

64072MKX7 Bought CP Neptune Funding Corp  5,000,000.00  4,969,141.67  0.00 (4,969,141.67)10/31/2006 (63,384,839.47)

Bought CE TD Banknorth  5,000,000.00  5,000,000.00  0.00 (5,000,000.00) (68,384,839.47)

09/20/2006 0527M1JL0 Maturity CP Autobahn  4,335,000.00  4,335,000.00  0.00  4,335,000.00 09/20/2006 (64,049,839.47)

27873KKW1 Bought CP Ebury Finance  11,140,000.00  11,074,645.33  0.00 (11,074,645.33)10/30/2006 (75,124,484.80)

5305P1K64 Bought CP Liberty Harbor  4,508,000.00  4,497,401.19  0.00 (4,497,401.19)10/06/2006 (79,621,885.99)

Bought CE TD Banknorth  2,000,000.00  2,000,000.00  0.00 (2,000,000.00) (81,621,885.99)

Bought CE Citizens Bank  14,000,000.00  14,000,000.00  0.00 (14,000,000.00) (95,621,885.99)

09/21/2006 0454E3KK2 Bought CP Asset One  5,409,000.00  5,386,787.04  0.00 (5,386,787.04)10/19/2006 (101,008,673.03)

87123MKJ8 Bought CP Sydney Capital  15,000,000.00  14,940,712.50  0.00 (14,940,712.50)10/18/2006 (115,949,385.53)

Bought CE TD Banknorth  6,000,000.00  6,000,000.00  0.00 (6,000,000.00) (121,949,385.53)

Bought CE Citizens Bank  14,000,000.00  14,000,000.00  0.00 (14,000,000.00) (135,949,385.53)

09/22/2006 41068LJN7 Maturity CP Hanover Funding  13,000,000.00  13,000,000.00  0.00  13,000,000.00 09/22/2006 (122,949,385.53)

76212MJN6 Maturity CP Rhiland Funding  7,885,000.00  7,885,000.00  0.00  7,885,000.00 09/22/2006 (115,064,385.53)

Sold CE TD Banknorth  3,000,000.00  3,000,000.00  0.00  3,000,000.00 (112,064,385.53)

Sold CE Citizens Bank  8,000,000.00  8,000,000.00  0.00  8,000,000.00 (104,064,385.53)

09/25/2006 0527M1KL8 Bought CP Autobahn  5,000,000.00  4,981,597.22  0.00 (4,981,597.22)10/20/2006 (109,045,982.75)

0717MDJR8 Maturity CP Bavaria  20,000,000.00  20,000,000.00  0.00  20,000,000.00 09/25/2006 (89,045,982.75)

0717MDKR6 Bought CP Bavaria  17,000,000.00  16,924,916.67  0.00 (16,924,916.67)10/25/2006 (105,970,899.42)

16277MJR5 Maturity CP Checkpoint Charlie  12,000,000.00  12,000,000.00  0.00  12,000,000.00 09/25/2006 (93,970,899.42)

41068LKL9 Bought CP Hanover Funding  16,000,000.00  15,941,222.22  0.00 (15,941,222.22)10/20/2006 (109,912,121.64)

Bought CE TD Banknorth  4,000,000.00  4,000,000.00  0.00 (4,000,000.00) (113,912,121.64)

Bought CE Citizens Bank  8,000,000.00  8,000,000.00  0.00 (8,000,000.00) (121,912,121.64)

09/26/2006 88736UJS9 Maturity CP Timesquare  9,000,000.00  9,000,000.00  0.00  9,000,000.00 09/26/2006 (112,912,121.64)
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  Date CUSIP Transaction Sec Type Description PAR Value/Shares Principal Interest Transaction Total

Transaction Report
for the period September 1, 2006 - September 30, 2006

Maturity

Maine State Treasurer-Pooled Cash Account

Balance 

09/26/2006 Sold CE TD Banknorth  16,000,000.00  16,000,000.00  0.00  16,000,000.00 (96,912,121.64)

Sold CE Citizens Bank  9,000,000.00  9,000,000.00  0.00  9,000,000.00 (87,912,121.64)

09/27/2006 61777MJT2 Maturity CP Morrigan TRR Funding  7,000,000.00  7,000,000.00  0.00  7,000,000.00 09/27/2006 (80,912,121.64)

61777MKA1 Bought CP Morrigan TRR Funding  5,000,000.00  4,990,394.44  0.00 (4,990,394.44)10/10/2006 (85,902,516.08)

Bought CE TD Banknorth  10,000,000.00  10,000,000.00  0.00 (10,000,000.00) (95,902,516.08)

09/28/2006 87651UJU7 Maturity CP Tasman Funding  7,000,000.00  7,000,000.00  0.00  7,000,000.00 09/28/2006 (88,902,516.08)

Sold CE TD Banknorth  5,000,000.00  5,000,000.00  0.00  5,000,000.00 (83,902,516.08)

Sold CE Citizens Bank  13,000,000.00  13,000,000.00  0.00  13,000,000.00 (70,902,516.08)

09/29/2006 2441X1JV8 Maturity CP Deer Valley Funding  14,000,000.00  14,000,000.00  0.00  14,000,000.00 09/29/2006 (56,902,516.08)

Sold CE TD Banknorth  6,000,000.00  6,000,000.00  0.00  6,000,000.00 (50,902,516.08)

Sold CE Citizens Bank  12,000,000.00  12,000,000.00  0.00  12,000,000.00 (38,902,516.08)

09/30/2006 31331TB34 Interest INS FFCB  2,796,000.00  0.00  41,241.00  41,241.00 03/30/2009 (38,861,275.08)

Bought CE Int Receivable  41,241.00  41,241.00  0.00 (41,241.00)10/02/2006 (38,902,516.08)

Net Contributions Net Withdrawals Fees Charged Fees Paid 38,918,004.81  0.00  15,488.73  15,488.73

(38,902,516.08)Portfolio Activity Total
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Upcoming Cash Activity

Maine State Treasurer-Pooled Cash Account

for the next 45 days

10/03/2006 21776MK32 Coral Capital  0.000 10/03/2006  6,000,000.00  6,000,000.00  0.00  6,000,000.00 Maturity

10/04/2006 23338RK46 DZ Bank  0.000 10/04/2006  20,000,000.00  20,000,000.00  0.00  20,000,000.00 Maturity

10/05/2006 23834RK52 Davenport  0.000 10/05/2006  6,335,000.00  6,335,000.00  0.00  6,335,000.00 Maturity

10/06/2006 64072MK66 Neptune Funding Corp  0.000 10/06/2006  15,000,000.00  15,000,000.00  0.00  15,000,000.00 Maturity

10/06/2006 23834RK60 Davenport  0.000 10/06/2006  7,869,000.00  7,869,000.00  0.00  7,869,000.00 Maturity

10/06/2006 5305P1K64 Liberty Harbor  0.000 10/06/2006  4,508,000.00  4,508,000.00  0.00  4,508,000.00 Maturity

10/10/2006 61777MKA1 Morrigan TRR Funding 0.000 10/10/2006  5,000,000.00  5,000,000.00  0.00  5,000,000.00 Maturity

10/11/2006 27219MKB6 East Fleet Financial  0.000 10/11/2006  8,000,000.00  8,000,000.00  0.00  8,000,000.00 Maturity

10/12/2006 14902KKC8 Catapult PMX  0.000 10/12/2006  11,000,000.00  11,000,000.00  0.00  11,000,000.00 Maturity

10/13/2006 61777MKD5 Morrigan TRR Funding 0.000 10/13/2006  9,000,000.00  9,000,000.00  0.00  9,000,000.00 Maturity

10/13/2006 61777MKD5 Morrigan TRR Funding 0.000 10/13/2006  4,000,000.00  4,000,000.00  0.00  4,000,000.00 Maturity

10/13/2006 38101FKD5 Golden Fish  0.000 10/13/2006  10,000,000.00  10,000,000.00  0.00  10,000,000.00 Maturity

10/14/2006 3133XDJG7 FHLB  4.500 10/14/2008  5,100,000.00  0.00  114,750.00  114,750.00 Interest

10/16/2006 0527M1KG9 Autobahn  0.000 10/16/2006  15,000,000.00  15,000,000.00  0.00  15,000,000.00 Maturity

10/18/2006 87123MKJ8 Sydney Capital  0.000 10/18/2006  15,000,000.00  15,000,000.00  0.00  15,000,000.00 Maturity

10/19/2006 0454E3KK2 Asset One  0.000 10/19/2006  5,409,000.00  5,409,000.00  0.00  5,409,000.00 Maturity

10/20/2006 0527M1KL8 Autobahn  0.000 10/20/2006  5,000,000.00  5,000,000.00  0.00  5,000,000.00 Maturity

10/20/2006 2441X1KL8 Deer Valley Funding  0.000 10/20/2006  6,000,000.00  6,000,000.00  0.00  6,000,000.00 Maturity

10/20/2006 41068LKL9 Hanover Funding  0.000 10/20/2006  16,000,000.00  16,000,000.00  0.00  16,000,000.00 Maturity

10/25/2006 Merrill Mrchnt  4.200 10/25/2006  500,000.00  500,000.00  21,750.21  521,750.21 Maturity

10/25/2006 27873KKR2 Ebury Finance  0.000 10/25/2006  5,000,000.00  5,000,000.00  0.00  5,000,000.00 Maturity

10/25/2006 0717MDKR6 Bavaria  0.000 10/25/2006  17,000,000.00  17,000,000.00  0.00  17,000,000.00 Maturity

10/27/2006 The First  4.500 10/27/2006  500,000.00  500,000.00  11,280.82  511,280.82 Maturity

10/27/2006 9815A3KT0 World Omni Vehicle  0.000 10/27/2006  11,000,000.00  11,000,000.00  0.00  11,000,000.00 Maturity

10/29/2006 Bar Harbor  4.120 10/29/2006  500,000.00  500,000.00  21,029.04  521,029.04 Maturity

10/30/2006 27873KKW1 Ebury Finance  0.000 10/30/2006  11,140,000.00  11,140,000.00  0.00  11,140,000.00 Maturity

10/31/2006 912828CY4 T-Note  2.500 10/31/2006  2,800,000.00  2,800,000.00  35,000.00  2,835,000.00 Maturity

10/31/2006 912828EK2 T-Note  4.250 10/31/2007  2,735,000.00  0.00  58,118.75  58,118.75 Interest

10/31/2006 64072MKX7 Neptune Funding Corp  0.000 10/31/2006  5,000,000.00  5,000,000.00  0.00  5,000,000.00 Maturity
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11/03/2006 3128X4ST9 FHLMC  4.900 11/03/2008 11/03/2006  3,010,000.00  0.00  73,745.00  73,745.00 Interest

11/09/2006 3128X3L50 FHLMC  3.350 11/09/2007 11/09/2007  3,000,000.00  0.00  50,250.00  50,250.00 Interest

11/12/2006 3136F7ZW0 FNMA  5.375 05/12/2009 05/12/2008  5,000,000.00  0.00  134,375.00  134,375.00 Interest
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