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Fixed Income Market Review
February 28, 2007

Dow Jones Industrial Average
03/01/06 - 02/28/07

Chart 1

12600

12400

12200

12000

11800

11600

11400

11200

11000

ar

orme——

onmaTn

Tapr Tz Lun Dut Taug [ep Joct raons }Dec Dian [Fen

Treasury Yield Curves

01/31/07 - 02/28/07

Charts Reprinted from Bloomberg L.P.

Economic Indicators & Monetary Policy — U.S. stock prices plunged
at month-end after a sell-off in the Chinese market triggered a drop in stock
prices globally. The Dow Jones Industrial Average fell approximately 416
points or 3.3 percent on February 27". (See Chart 1.) The Dow saw its
worst one-day point loss since the day the markets reopened after the
September 11™ attacks.

The day after the stock market’s biggest slump in four years, Fed Chairman
Ben Bernanke testified to the House Budget Committee that the markets
were working “reasonably well”. In addition, he stated that the Fed’s
economic outlook had not been altered by the worldwide market turmoil
sparked by the sudden plunge in China’s stocks.

Although Chairman Bernanke stated that the U.S. economy was poised to
strengthen over the course of this year, the 2006 fourth-quarter gross
domestic product (GDP) figure was revised downward from an initial
estimate of 3.5 percent to 2.2 percent. The revision was partly a reflection
of companies’ efforts to draw down inventories, which curbs economic
growth.

While the housing market and manufacturing continue to act as a drag on
the economy, the minutes from the most recent Federal Open Market
Committee (FOMC) meeting on January 31% reiterated the Fed’s bias
towards raising rates as inflation remains its predominant concern. The
next FOMC meeting is on March 21,

Yield Curve & Spreads - Treasury yields were considerably lower at
month-end, as the rout in global stocks increased demand for the safety of
U.S. Treasury debt. The yield curve remains inverted as the markets
continue to anticipate the Fed decreasing rates at some point this year.

At the end of February, three-month Treasury bills yielded 5.13 percent,
six-month Treasury bills yielded 5.11 percent, two-year Treasuries yielded
4.63 percent, three-year Treasuries yielded 4.55 percent, five-year
Treasuries yielded 4.51 percent, 10-year Treasuries yielded 4.56 percent and
30-year bonds yielded 4.67. (See Chart 2.)
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Maine State Treasurer-Pooled Cash Account

Activity and Performance Summary
for the period February 1, 2007 - February 28, 2007

Amortized Cost Basis Activity Summary

Beginning Amortized Cost Value
Additions

Contributions

Interest Received

Accrued Interest Sold

Gain on Sales

Total Additions
Deductions
Withdrawals
Fees Paid
Accrued Interest Purchased
Loss on Sales

Total Deductions

0.00
1,878,337.75
0.00
0.00

75,039,381.78
14,393.41
62,600.00
0.00

660,001,670.41

1,878,337.75

(75,116,375.19)

Current Holdings
Cash and Equivalents
Repurchase Agreement
Commercial Paper
Certificates of Deposit
U.S. Treasury

U.S. Instrumentality
Corporate

Sales and Maturities
Commercial Paper
U.S. Instrumentality

Total

Detail of Amortized Cost Basis Return

Interest
Earned

1,285,560.89
3,605.00
0.00
46,112.67
46,456.23
333,992.80
102,787.50

0.00
12,622.95

1,831,138.04

Accretion Realized Total

(Amortization) Gain (Loss) Income
0.00 0.00 1,285,560.89
0.00 0.00 3,605.00
181,072.75 0.00 181,072.75
0.00 0.00 46,112.67
9,705.61 0.00 56,161.84
36,964.11 0.00 370,956.91
(3,707.57) 0.00 99,079.93
459,063.39 0.00 459,063.39
291.38 0.00 12,914.33
683,389.67 0.00 2,514,527.71

Accretion (Amortization) for the Period 683,389.67
Ending Amortized Cost Value 587,447,022.64
Ending Fair Value 587,499,967.39
Unrealized Gain (Loss) 52,944.75
Annualized Comparative Rates of Return Summary of Amortized Cost Basis Return for the Period
Twelve Six
Month Trailing Month Trailing For the Month Total Portfolio Excl. Cash Eq.
Fed Funds 5.10% 5.25% 5.25% Interest Earned 1,831,138.04 545,577.15
Overnight Repo 5.03% 5.21% 5.20% Accretion (Amortization) 683,389.67 683,389.67
3 Month T-Bill 4.96% 5.05% 516% Realized Gain (Loss) on Sales 0.00 0.00
. Total Income on Portfolio 2,514,527.71 1,228,966.82
6 Month T-Bill 5.08% 5.12% 5.16%
Average Daily Historical Cost 635,825,463.42 309,398,565.92
1 Year T-Note 5.01% 5.01% 5.06%
Annualized Return 5.16% 5.18%
- 0, 0, 0,
2 Year T-Note 4.87% 4.79% 4.85% Annualized Return Net of Fees 5.13% 5.12%
5 Year T-Note 4.79% 4.66% 4.71% Annualized Return Year to Date Net of Fees 5.09% 5.01%
Weighted Average Effective Maturity in Days 106 226

Amortized Cost Summary - Page 1
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Maine State Treasurer-Pooled Cash Account

Activity and Performance Summary
for the period February 1, 2007 - February 28, 2007

Fair Value Basis Activity Summary

Beginning Fair Value

Additions
Contributions
Interest Received

Accrued Interest Sold

Total Additions

Deductions
Withdrawals
Fees Paid

Accrued Interest Purchased

Total Deductions

0.00
1,878,337.75
0.00

75,039,381.78
14,393.41
62,600.00

659,685,893.62

1,878,337.75

(75,116,375.19)

Current Holdings
Cash and Equivalents
Repurchase Agreement
Commercial Paper
Certificates of Deposit
U.S. Treasury

U.S. Instrumentality
Corporate

Sales and Maturities
Commercial Paper
U.S. Instrumentality

Total

Detail of Fair Value Basis Return

Interest Change in

Earned Fair Value
1,285,560.89 0.00
3,605.00 0.00
0.00 179,427.83
46,112.67 0.00
46,456.23 18,805.50
333,992.80 335,952.70
102,787.50 44,446.00
0.00 461,759.18
12,622.95 11,720.00
1,831,138.04 1,052,111.21

Total
Income

1,285,560.89
3,605.00
179,427.83
46,112.67
65,261.73
669,945.50
147,233.50

461,759.18
24,342.95

2,883,249.25

Change in Fair Value for the Period 1,052,111.21
Ending Fair Value 587,499,967.39
Annualized Comparative Rates of Return Summary of Fair Value Basis Return for the Period
Twelve Six .
Month Trailing Month Trailing  For the Month Total Portfolio Excl. Cash Eq.
Fed Funds 5.10% 5.25% 5.25% Interest Earned 1,831,138.04 545,577.15
i i 1,052,111.21 1,052,111.21
Overnight Repo 5.03% 5.21% 5.20% Change in Fair Value 1.052.111.21 105211121
Total Income on Portfolio 2,883,249.25 1,597,688.36
3 Month T-Bill 4.93% 5.08% 5.08%
Average Daily Historical Cost 635,825,463.42 309,398,565.92
-Bi 0, 0, 0,
6 Month T-Bill 494% 5.10% 5:34% Annualized Return 5.91% 6.73%
1 Year T-Note 4.65% 4.86% 6.13% Annualized Return Net of Fees 5.88% 6.67%
2 Year T-Note 4.55% 4.94% 11.34% Annualized Return Year to Date Net of Fees 5.39% 5.61%
5 Year T-Note 4.62% 5.83% 22.03% Weighted Average Effective Maturity in Days 106 226

Fair Value Summary - Page 1
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Maine State Treasurer-Pooled Cash Account
Recap of Securities Held

February 28, 2007

Weighted Weighted Weighted

Unrealized Average Average % Weighted Average

Historical Amortized Gain Final Effective Portfolio/ Average Market

Cost Cost Fair Value (Loss) Maturity (Days) Maturity (Days) Segment Yield * Duration (Years)

Cash and Equivalents 313,768,148.19 313,768,148.19 313,768,148.19 0.00 1 1 53.46 5.30 0.00
Repurchase Agreement 2,760,000.00 2,760,000.00 2,760,000.00 0.00 134 134 0.47 1.68 0.37
Commercial Paper 119,242,678.57 119,423,751.32 119,422,106.40 (1,644.92) 16 16 20.32 5.38 0.04
Certificates of Deposit 13,318,973.00 13,318,973.00 13,318,973.00 0.00 170 170 227 4.49 0.46
U.S. Treasury 15,062,108.79 15,171,874.13 15,159,598.50 (12,275.63) 190 190 2.57 4.81 0.51
U.S. Instrumentality 100,920,661.59 101,151,100.43 101,169,703.30 18,602.87 466 448 17.19 4.70 1.15
Corporate 21,895,029.00 21,853,175.57 21,901,438.00 48,262.43 416 416 3.73 5.40 1.08
TOTAL 586,967,599.14 587,447,022.64 587,499,967.39 52,944.75 109 106 100.00 5.17 0.27

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

Portfolio / Segment Diversification

[l Cash and Equivalents
[ Repurchase Agreement
[ Commercial Paper
Certificates of Deposit
U.S. Treasury
I U.S. Instrumentality
Corporate
Total:

53.5%
0.5%
20.3%
2.3%
2.6%
17.2%
3.7%

100.0%

Holdings Recap - Page 1
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Maine State Treasurer-Pooled Cash Account
Maturity Distribution of Securities Held

February 28, 2007

Historical Cost

Maturity Historical Cost Percent

Under 90 Days 463,648,977.71 78.99%

90 To 180 Days 24,752,082.06 4.22%

180 Days to 1 Year 38,726,522.84 6.60%

1 To 2 Years 32,872,435.25 5.60%

2 To 5 Years 26,967,581.28 4.59%

Over 5 Years 0.00 0.00%

586,967,599.14 100.00%
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Maine State Treasurer-Pooled Cash Account

Securities Held

February 28, 2007
Historical Cost/ Amortized Fair Value/ Unrealized Total %
CUSIP/ Purchase Rate/ Maturity/ Par Value/ Accrued Interest Cost/Accretion Change Gain Interest Interest Accrued Port
Description Date Coupon Call Date Shares Purchased (Amortization) In Fair Value (Loss) Received Earned Interest Cost Yield
Cash and Equivalents
BankNorth 02/28/07 5.040V 14,768,148.19 14,768,148.19 14,768,148.19 14,768,148.19 0.00 27,296.12 27,296.12 0.00 252 504
0.00 0.00 0.00
Citizens Bank 02/28/07 5.330V 267,000,000.00 267,000,000.00 267,000,000.00 267,000,000.00 0.00 1,285,348.31 1,115,941.48 1,115,941.48 4549 533
0.00 0.00 0.00
TD Banknorth 02/28/07 5.200V 32,000,000.00 32,000,000.00 32,000,000.00 32,000,000.00 0.00 158,684.57 142,323.29 142,323.30 545 520
0.00 0.00 0.00
313,768,148.19 313,768,148.19 313,768,148.19 313,768,148.19 0.00 1,471,329.00  1,285,560.89 1,258,264.78 53.46
TOTAL 0.00 0.00 0.00
Repurchase Agreement
Farm Credit ME 05/03/06 1.625 04/30/07 140,000.00 140,000.00 140,000.00 140,000.00 0.00 0.00 176.94 1,908.47 0.02 1.63
0.00 0.00 0.00
Farm Credit ME 06/30/06 1.625 06/30/07 2,420,000.00 2,420,000.00 2,420,000.00 2,420,000.00 0.00 0.00 3,058.61 26,653.61 0.41 1.63
0.00 0.00 0.00
Farm Credit ME 01/31/07 2.375 01/31/08 200,000.00 200,000.00 200,000.00 200,000.00 0.00 0.00 369.45 382.64 0.03 238
0.00 0.00 0.00
2,760,000.00 2,760,000.00 2,760,000.00 2,760,000.00 0.00 0.00 3,605.00 28,944.72 0.47
TOTAL 0.00 0.00 0.00
Commercial Paper
76212MQ81 02/12/07 0.000 03/08/07 9,064,000.00 9,032,034.29 9,054,676.67 9,054,664.08 (12.59) 0.00 0.00 0.00 1.54 538
Rhiland Funding 0.00 22,642.38 22,629.79
1627P1QD4 02/21/07 0.000 03/13/07 13,000,000.00 12,961,866.67 12,977,120.00 12,976,990.00 (130.00) 0.00 0.00 0.00 221 537
Checkpoint Charlie 0.00 15,253.33 15,123.33
1627P1QD4 02/20/07 0.000 03/13/07 6,550,000.00 6,529,826.00 6,538,472.00 6,538,406.50 (65.50) 0.00 0.00 0.00 .11 537
Checkpoint Charlie 0.00 8,646.00 8,580.50
89346VQD2 02/21/07 0.000 03/13/07 11,000,000.00 10,967,794.44 10,980,676.66 10,980,530.00 (146.66) 0.00 0.00 0.00 1.87 536
Transamerica Asset Fd; 0.00 12,882.22 12,735.56
0075N3QF0 02/20/07 0.000 03/15/07 20,000,000.00 19,932,405.56 19,958,855.56 19,958,600.00 (255.56) 0.00 0.00 0.00 340 538
Advantage Asset 0.00 26,450.00 26,194.44
0527M1QF5 02/15/07 0.000 03/15/07 19,000,000.00 18,921,825.56 18,960,912.78 18,960,670.00 (242.78) 0.00 0.00 0.00 322 539
Autobahn 0.00 39,087.22 38,844.44
41068LQG4 02/12/07 0.000 03/16/07 16,000,000.00 15,924,906.67 15,964,800.00 15,964,480.00 (320.00) 0.00 0.00 0.00 271 538
Hanover Funding 0.00 39,893.33 39,573.33
56274MQK 1 02/21/07 0.000 03/19/07 7,073,000.00 7,046,079.38 7,054,362.65 7,054,185.82 (176.83) 0.00 0.00 0.00 1.20 536

Manbhatten Asset

0.00

8,283.27

Holdings - Page 1

8,106.44
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Maine State Treasurer-Pooled Cash Account

Securities Held

February 28, 2007
Historical Cost/ Amortized Fair Value/ Unrealized Total %
CUSIP/ Purchase Rate/ Maturity/ Par Value/ Accrued Interest Cost/Accretion Change Gain Interest Interest Accrued Port
Description Date Coupon Call Date Shares Purchased (Amortization) In Fair Value (Loss) Received Earned Interest Cost Yield

Commercial Paper

76212MQS7 02/26/07 0.000 03/26/07 18,000,000.00 17,925,940.00 17,933,875.00 17,933,580.00 (295.00) 0.00 0.00 0.00 3.05 539

Rhiland Funding 0.00 7,935.00 7,640.00

119,687,000.00 119,242,678.57 119,423,751.32 119,422,106.40 (1,644.92) 0.00 0.00 0.00 20.32
TOTAL 0.00 181,072.75 179,427.83

Certificates of Deposit

Bath Savings 04/10/06 1.930 04/10/07 196,664.00 196,664.00 196,664.00 196,664.00 0.00 0.00 295.99 3,408.77 0.03 1.95
0.00 0.00 0.00

Northeast Bank 01/12/06 4.410 04/12/07 1,000,000.00 1,000,000.00 1,000,000.00 1,000,000.00 0.00 0.00 3,383.01 49,899.45 0.17 441
0.00 0.00 0.00

Machias Savings 05/09/06 1.500 05/09/07 92,309.00 92,309.00 92,309.00 92,309.00 0.00 0.00 107.46 1,129.72 0.02 1.51
0.00 0.00 0.00

Machias Savings 05/09/06 1.500 05/09/07 200,000.00 200,000.00 200,000.00 200,000.00 0.00 0.00 232.81 2,447.68 0.03 1.51
0.00 0.00 0.00

TD Banknorth 05/23/06 1.000 05/23/07 230,000.00 230,000.00 230,000.00 230,000.00 0.00 0.00 176.44 1,776.99 0.04 1.00
0.00 0.00 0.00

Mechanics Savings Bank 09/14/06 5.117 06/14/07 1,000,000.00 1,000,000.00 1,000,000.00 1,000,000.00 0.00 0.00 4,067.67 24,164.99 0.17 522
0.00 0.00 0.00

KeyBank 06/15/06 3.060 06/15/07 1,000,000.00 1,000,000.00 1,000,000.00 1,000,000.00 0.00 0.00 2,380.00 22,015.00 0.17  3.06
0.00 0.00 0.00

KeyBank 06/28/06 5.440 06/28/07 500,000.00 500,000.00 500,000.00 500,000.00 0.00 0.00 2,115.56 18,586.67 0.09 544
0.00 0.00 0.00

The First 06/30/06 5.330 06/30/07 500,000.00 500,000.00 500,000.00 500,000.00 0.00 0.00 2,044.38 17,815.34 0.09 533
0.00 0.00 0.00

Bangor Savings 07/04/06 5.210 07/04/07 1,000,000.00 1,000,000.00 1,000,000.00 1,000,000.00 0.00 0.00 4,127.44 34,848.55 0.17 535
0.00 0.00 0.00

Katahdin Trust 07/07/06 1.490 07/07/07 325,000.00 325,000.00 325,000.00 325,000.00 0.00 0.00 371.48 3,144.31 0.06 1.49
0.00 0.00 0.00

Saco & Bddfrd 07/07/06 5.200 07/07/07 500,000.00 500,000.00 500,000.00 500,000.00 0.00 0.00 2,058.75 17,169.19 0.09 534
0.00 0.00 0.00

Bar Harbor 01/11/07 4.890 07/11/07 500,000.00 500,000.00 500,000.00 500,000.00 0.00 0.00 1,884.30 3,292.90 0.09 495
0.00 0.00 0.00

Camden Nat'l 07/31/06 5.200 07/31/07 2,000,000.00 2,000,000.00 2,000,000.00 2,000,000.00 0.00 0.00 8,206.91 61,616.17 034 534
0.00 0.00 0.00

Merrill Mrchnt 10/25/06 4.900 10/25/07 500,000.00 500,000.00 500,000.00 500,000.00 0.00 0.00 1,934.96 8,717.59 0.09  5.02
0.00 0.00 0.00

Holdings - Page 2
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Maine State Treasurer-Pooled Cash Account

Securities Held

February 28, 2007
Historical Cost/ Amortized Fair Value/ Unrealized Total K
CUSIP/ Purchase Rate/ Maturity/ Par Value/ Accrued Interest Cost/Accretion Change Gain Interest Interest Accrued Port
Description Date Coupon Call Date Shares Purchased (Amortization) In Fair Value (Loss) Received Earned Interest Cost Yield
Certificates of Deposit
The First 10/27/06 4.750 10/27/07 500,000.00 500,000.00 500,000.00 500,000.00 0.00 0.00 1,821.92 8,133.56 0.09 475
0.00 0.00 0.00
Bar Harbor 10/29/06 4.980 10/29/07 500,000.00 500,000.00 500,000.00 500,000.00 0.00 0.00 1,938.62 8,461.18 0.09 5.11
0.00 0.00 0.00
Northeast Bank 12/02/06 5.080 12/02/07 100,000.00 100,000.00 100,000.00 100,000.00 0.00 0.00 393.76 1,246.30 0.02 521
0.00 0.00 0.00
Machias Savings 12/06/06 1.440 12/06/07 200,000.00 200,000.00 200,000.00 200,000.00 0.00 0.00 221.55 671.80 0.03 145
0.00 0.00 0.00
Machias Savings 12/22/06 1.440 12/22/07 75,000.00 75,000.00 75,000.00 75,000.00 0.00 0.00 83.03 204.44 0.01 1.45
0.00 0.00 0.00
Gardiner Svgs 12/26/06 5.000 12/26/07 500,000.00 500,000.00 500,000.00 500,000.00 0.00 0.00 1,917.80 4,452.05 0.09  5.00
0.00 0.00 0.00
Katahdin Trust 01/05/07 1.490 01/05/08 200,000.00 200,000.00 200,000.00 200,000.00 0.00 0.00 228.60 449.04 0.03 149
0.00 0.00 0.00
Gorham Savings Bank 01/09/07 1.540 01/09/08 200,000.00 200,000.00 200,000.00 200,000.00 0.00 0.00 236.28 430.36 0.03 1.54
0.00 0.00 0.00
Gardiner Svgs 01/11/07 5.100 01/11/08 500,000.00 500,000.00 500,000.00 500,000.00 0.00 0.00 1,956.17 3,423.29 0.09  5.10
0.00 0.00 0.00
Ocean National 01/29/07 5.050 01/29/08 1,000,000.00 1,000,000.00 1,000,000.00 1,000,000.00 0.00 0.00 3,927.78 4,348.61 0.17  5.05
0.00 0.00 0.00
13,318,973.00 13,318,973.00 13,318,973.00 13,318,973.00 0.00 0.00 46,112.67 301,853.95 2.27
TOTAL 0.00 0.00 0.00
U.S. Treasury
912828DY3 01/10/06 3.625 06/30/07 5,000,000.00 4,947,070.31 4,988,051.32 4,975,500.00 (12,551.32) 0.00 14,019.34 30,041.44 0.84 437
T-Note M 0.00 2,764.98 6,000.00
912828EB2 05/15/06 3.875 07/31/07 5,000,000.00 4,933,593.75 4,977,163.46 4,975,000.00 (2,163.46) 0.00 14,986.19 15,521.41 0.84 5.01
T-Note M 0.00 4,206.73 5,000.00
912828EK2 05/01/06 4.250 10/31/07 2,735,000.00 2,708,397.85 2,723,155.25 2,721,598.50 (1,556.75) 0.00 8,990.75 38,852.87 046 493
T-Note M 0.00 1,359.24 3,555.50
912828EU0 07/31/06 4.375 01/31/08 2,500,000.00 2,473,046.88 2,483,504.10 2,487,500.00 3,995.90 0.00 8,459.95 8,762.09 042 513
T-Note M 0.00 1,374.66 4,250.00
15,235,000.00 15,062,108.79 15,171,874.13 15,159,598.50 (12,275.63) 0.00 46,456.23 93,177.81 2.57
TOTAL

0.00

9,705.61

18,805.50

U.S. Instrumentality

Holdings - Page 3
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Maine State Treasurer-Pooled Cash Account

Securities Held

February 28, 2007
Historical Cost/ Amortized Fair Value/ Unrealized Total K
CUSIP/ Purchase Rate/ Maturity/ Par Value/ Accrued Interest Cost/Accretion Change Gain Interest Interest Accrued Port
Description Date Coupon Call Date Shares Purchased (Amortization) In Fair Value (Loss) Received Earned Interest Cost Yield

U.S. Instrumentality

31359MXW8 10/26/05 3.625 03/15/07 3,500,000.00 3,459,400.00 3,498,874.46 3,497,550.00 (1,324.46) 0.00 10,572.91 58,503.47 0.59 449
FNMA M 0.00 2,251.09 4,900.00

3133XBQ65 Call 05/13/05 4.000 05/15/07 20,000,000.00 19,990,000.00 19,998,975.41 19,946,000.00 (52,975.41) 0.00 66,666.67 235,555.56 341 4.03
FHLB 05/15/07 0.00 382.51 30,000.00

31359MVC4 Call 05/10/05 3.750 05/17/07 5,355,000.00 5,329,777.95 5,352,364.86 5,337,328.50 (15,036.36) 0.00 16,734.37 58,012.50 091  3.99
FNMA M 05/17/07 0.00 958.23 6,426.00

3128X3SM6 Call 10/07/04 3.750 08/03/07 5,100,000.00 5,126,418.00 5,100,000.00 5,067,870.00 (32,130.00) 95,625.00 15,937.50 14,875.00 0.87  3.75
FHLMC M 08/03/07 0.00 0.00 7,140.00

3128X3L50 Call 12/07/05 3.350 11/09/07 3,000,000.00 2,922,660.00 2,972,126.75 2,962,500.00 (9,626.75) 0.00 8,375.00 31,266.67 0.50  4.77
FHLMC M 11/09/07 0.00 3,084.78 6,300.00

31359MWW9 Call 12/30/04 3.650 11/30/07 3,000,000.00 2,991,150.00 2,997,723.10 2,966,700.00 (31,023.10) 0.00 9,125.00 27,679.17 0.51  3.76
FNMA M 11/30/07 0.00 232.68 6,600.00

313588QU2 12/28/06 0.000 12/21/07 5,255,000.00 4,999,458.11 5,044,427.77 5,042,698.00 (1,729.77) 0.00 0.00 0.00 0.85 5.15
FNMA 0.00 19,986.51 24,698.50

3133XAKCO Call 03/30/06 4.500 02/15/08 3,000,000.00 2,968,260.00 2,983,783.49 2,985,000.00 1,216.51 67,500.00 11,250.00 6,000.00 0.51  5.10
FHLB M 02/15/08 0.00 1,293.62 8,400.00

31359MD59 Call 05/05/06 4.125 06/16/08 2,000,000.00 1,954,000.00 1,971,852.52 1,980,200.00 8,347.48 0.00 6,875.00 17,187.50 033 5.29
FNMA M 06/16/08 0.00 1,666.23 8,600.00

31331VM52 08/10/06 5.500 07/03/08 5,000,000.00 5,022,550.00 5,015,944.44 5,038,000.00 22,055.56 0.00 22,916.67 44,305.56 0.86 5.24
FFCB M 0.00 (911.12) 17,500.00

3128X4HKO Call 09/21/05 4.625 08/15/08 4,950,000.00 4,951,093.95 4,950,000.00 4,934,655.00 (15,345.00) 114,468.75 19,078.12 10,175.00 0.84  4.63
FHLMC M 08/15/08 0.00 0.00 24,750.00

3133M51V3 03/15/06 5.800 09/02/08 2,000,000.00 2,036,800.00 2,022,479.82 2,028,600.00 6,120.18 0.00 9,666.67 57,677.78 0.35  5.00
FHLB M 0.00 (1,142.35) 12,800.00

3133XDJG7 08/11/06 4.500 10/14/08 5,100,000.00 5,026,866.00 5,045,448.48 5,075,520.00 30,071.52 0.00 19,125.00 87,337.50 0.86  5.20
FHLB M 0.00 2,575.79 28,560.00

3128X4ST9 Call 11/03/05 4.900 11/03/08 3,010,000.00 2,999,555.30 3,004,158.21 3,010,903.00 6,744.79 0.00 12,290.83 48,343.94 0.51  5.03
FHLMC M 11/03/08 0.00 266.83 15,953.00

31359MXL2 Call 02/23/07 4.000 01/26/09 4,200,000.00 4,119,948.00 4,120,631.23 4,135,740.00 15,108.77 0.00 3,733.33 16,333.33 0.70  5.05
FNMA M 01/26/09 12,600.00 683.23 15,792.00

31331TB34 05/05/06 2.950 03/30/09 2,796,000.00 2,621,054.28 2,670,567.22 2,691,988.80 21,421.58 0.00 6,873.50 34,596.62 045 530
FFCB M 0.00 4,621.21 18,733.20

3136F7ZW0 Call 05/12/06 5.375 05/12/09 5,000,000.00 4,989,000.00 4,991,940.69 5,005,000.00 13,059.31 0.00 22,395.84 81,371.53 0.85 5.46
FNMA M 05/12/08 0.00 281.02 6,500.00
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Maine State Treasurer-Pooled Cash Account

Securities Held

February 28, 2007
Historical Cost/ Amortized Fair Value/ Unrealized Total K
CUSIP/ Purchase Rate/ Maturity/ Par Value/ Accrued Interest Cost/Accretion Change Gain Interest Interest Accrued Port
Description Date Coupon Call Date Shares Purchased (Amortization) In Fair Value (Loss) Received Earned Interest Cost Yield
U.S. Instrumentality
3133XGJ88 11/15/06 5.250 09/11/09 5,500,000.00 5,549,885.00 5,544,756.18 5,556,650.00 11,893.82 0.00 24,062.50 163,625.00 0.95  4.90
FHLB M 78,604.17 (1,354.79) 34,650.00
3133MTRK6 02/15/07 4.000 11/13/09 5,000,000.00 4,877,050.00 4,878,767.86 4,899,000.00 20,232.14 0.00 8,888.89 58,888.89 0.83 497
FHLB M 50,000.00 1,717.86 21,950.00
3133XGYTS 01/19/07 5.000 12/11/09 3,000,000.00 2,994,660.00 2,994,867.13 3,015,300.00 20,432.87 0.00 12,500.00 33,333.33 0.51  5.06
FHLB M 15,833.33 141.45 21,900.00
3128X5XAl Call 01/19/07 5.250 01/11/10 3,000,000.00 2,992,950.00 2,993,215.67 2,993,700.00 484.33 0.00 13,125.00 21,875.00 0.51 534
FHLMC M 01/11/08 3,500.00 181.43 7,200.00
3136F8EJO Call 01/19/07 5.520 01/19/10 3,000,000.00 2,998,125.00 2,998,195.14 2,998,800.00 604.86 0.00 13,800.00 19,320.00 0.51 554
FNMA M 04/19/07 0.00 47.90 6,600.00
101,766,000.00 100,920,661.59 101,151,100.43 101,169,703.30 18,602.87 277,593.75 333,992.80 1,126,263.35 17.19
TOTAL 160,537.50 36,964.11 335,952.70
Corporate
36962GVW1 07/18/06 6.500 12/10/07 15,000,000.00 15,188,550.00 15,104,996.47 15,142,500.00 37,503.53 0.00 81,250.00 219,375.00 259 555
GE Capital 0.00 (10,351.77) 1,500.00
36962GP57 01/31/06 4.125 03/04/08 1,800,000.00 1,772,622.00 1,786,759.53 1,781,280.00 (5,479.53) 0.00 6,187.50 36,506.25 0.30  4.90
GE Capital M 0.00 1,004.70 4,140.00
36962GD27 10/31/06 3.250 06/15/09 2,800,000.00 2,673,524.00 2,689,498.53 2,697,520.00 8,021.47 0.00 7,583.33 19,211.11 046  5.11
GE Capital M 0.00 3,696.59 24,360.00
36962GQ98 09/15/06 4.000 06/15/09 2,330,000.00 2,260,333.00 2,271,921.04 2,280,138.00 8,216.96 0.00 7,766.67 19,675.56 039 518
GE Capital M 0.00 1,942.91 14,446.00
21,930,000.00 21,895,029.00 21,853,175.57 21,901,438.00 48,262.43 0.00 102,787.50 294,767.92 3.73
TOTAL 0.00 (3,707.57) 44,446.00
588,465,121.19 586,967,599.14 587,447,022.64 587,499,967.39 52,944.75 1,748,922.75  1,818,515.09 3,103,272.53  100.00
GRAND TOTAL ,463, ,967, 447, 499, > 5748, ,818, ,103,
160,537.50 224,034.90 578,632.03

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

M = MBIA-Managed
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State of Maine Collateral as of 2/28/07

Pledged Securities for Farm Credit Repurchase Agreements

Cusip Description Original Face Par Value Market Value
912828DS6 US Treasury Note 0.00 140,000.00 -
912828EU0 US Treasury Note 0.00 200,000.00
912828DY3 US Treasury Note 0.00 2,420,000.00 -

0.00 2,760,000.00

0.00



Maine State Treasurer-Pooled Cash Account
GASB 40 - Deposit and Investment Risk Disclosure

February 28, 2007
CUSIP T Coupon Maturity Call S&P Moody Par Value / Historical % Portfolio Market % Portfolio ~ Weighted Avg
ype P Date Date Rating Rating Shares Cost Hist Cost Value MK Value Mkt Dur (Yrs)

Citizens Bank

Cash and Equivalents 5.330 267,000,000.00 267,000,000.00 45.49 267,000,000.00 45.45 0.00
ISSUER TOTAL 267,000,000.00 267,000,000.00 45.49 267,000,000.00 45.45 0.00
FHLB
3133XBQ65 U.S. Instrumentality 4.000 05/15/2007 05/15/2007 AAA Aaa 20,000,000.00 19,990,000.00 3.41 19,946,000.00 3.40 0.21
3133XAKCO U.S. Instrumentality 4.500 02/15/2008 02/15/2008 AAA Aaa 3,000,000.00 2,968,260.00 0.51 2,985,000.00 0.51 0.92
3133M5JV3 U.S. Instrumentality 5.800 09/02/2008 AAA Aaa 2,000,000.00 2,036,800.00 0.35 2,028,600.00 0.35 1.39
3133XDIG7 U.S. Instrumentality 4.500 10/14/2008 AAA Aaa 5,100,000.00 5,026,866.00 0.86 5,075,520.00 0.86 1.52
3133XGJ88 U.S. Instrumentality 5.250 09/11/2009 AAA Aaa 5,500,000.00 5,549,885.00 0.95 5,556,650.00 0.95 2.29
3133MTRK6 U.S. Instrumentality 4.000 11/13/2009 AAA Aaa 5,000,000.00 4,877,050.00 0.83 4,899,000.00 0.83 2.50
3133XGYTS U.S. Instrumentality 5.000 12/11/2009 AAA Aaa 3,000,000.00 2,994,660.00 0.51 3,015,300.00 0.51 2.54
ISSUER TOTAL 43,600,000.00 43,443,521.00 7.40 43,506,070.00 7.41 1.15
TD Banknorth

Cash and Equivalents 5.200 32,000,000.00 32,000,000.00 5.45 32,000,000.00 5.45 0.00

Certificates of Deposit 1.000 05/23/2007 230,000.00 230,000.00 0.04 230,000.00 0.04 0.23
ISSUER TOTAL 32,230,000.00 32,230,000.00 5.49 32,230,000.00 5.49 0.00
FNMA
31359MXW8 U.S. Instrumentality 3.625 03/15/2007 AAA Aaa 3,500,000.00 3,459,400.00 0.59 3,497,550.00 0.60 0.04
31359MVC4 U.S. Instrumentality 3.750 05/17/2007 05/17/2007 AAA Aaa 5,355,000.00 5,329,777.95 0.91 5,337,328.50 0.91 0.21
31359MWW9 U.S. Instrumentality 3.650 11/30/2007 11/30/2007 AAA Aaa 3,000,000.00 2,991,150.00 0.51 2,966,700.00 0.50 0.72
313588QU2 U.S. Instrumentality 0.000 12/21/2007 AAA Aaa 5,255,000.00 4,999,458.11 0.85 5,042,698.00 0.86 0.79
3136F7ZW0 U.S. Instrumentality 5.375 05/12/2009 05/12/2008 AAA Aaa 5,000,000.00 4,989,000.00 0.85 5,005,000.00 0.85 1.13
31359MD59 U.S. Instrumentality 4.125 06/16/2008 06/16/2008 AAA Aaa 2,000,000.00 1,954,000.00 0.33 1,980,200.00 0.34 1.23
31359MXL2 U.S. Instrumentality 4.000 01/26/2009 01/26/2009 AAA Aaa 4,200,000.00 4,119,948.00 0.70 4,135,740.00 0.70 1.80
3136F8EJO U.S. Instrumentality 5.520 01/19/2010 04/19/2007 AAA Aaa 3,000,000.00 2,998,125.00 0.51 2,998,800.00 0.51 2.62
ISSUER TOTAL 31,310,000.00 30,840,859.06 5.25 30,964,016.50 5.27 1.00
Rhiland Funding
76212MQ81 Commercial Paper 0.000 03/08/2007 NR P1 9,064,000.00 9,032,034.29 1.54 9,054,664.08 1.54 0.02
76212MQS7 Commercial Paper 0.000 03/26/2007 NR P1 18,000,000.00 17,925,940.00 3.05 17,933,580.00 3.05 0.07
ISSUER TOTAL 27,064,000.00 26,957,974.29 4.59 26,988,244.08 4.59 0.05
GE Capital
36962GVW1 Corporate 6.500 12/10/2007 AAA Aaa 15,000,000.00 15,188,550.00 2.59 15,142,500.00 2.58 0.74
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Maine State Treasurer-Pooled Cash Account
GASB 40 - Deposit and Investment Risk Disclosure

February 28, 2007
CUSIP T Coupon Maturity Call S&P Moody Par Value / Historical % Portfolio Market % Portfolio ~ Weighted Avg
ype D Date Date Rating Rating Shares Cost Hist Cost Value Mkt Value Mkt Dur (Yrs)

GE Capital
36962GP57 Corporate 4.125 03/04/2008 AAA Aaa 1,800,000.00 1,772,622.00 0.30 1,781,280.00 0.30 0.96
36962GQ98 Corporate 4.000 06/15/2009 AAA Aaa 2,330,000.00 2,260,333.00 0.39 2,280,138.00 0.39 2.14
36962GD27 Corporate 3.250 06/15/2009 AAA Aaa 2,800,000.00 2,673,524.00 0.46 2,697,520.00 0.46 2.16
ISSUER TOTAL 21,930,000.00 21,895,029.00 3.73 21,901,438.00 3.73 1.08 |
Advantage Asset
0075N3QF0 Commercial Paper 0.000 03/15/2007 A-1 P1 20,000,000.00 19,932,405.56 3.40 19,958,600.00 3.40 0.04
ISSUER TOTAL 20,000,000.00 19,932,405.56 3.40 19,958,600.00 3.40 0.04 |
Checkpoint Charlie
1627P1QD4 Commercial Paper 0.000 03/13/2007 NR Pl 19,550,000.00 19,491,692.67 3.32 19,515,396.50 332 0.03
ISSUER TOTAL 19,550,000.00 19,491,692.67 332 19,515,396.50 3.32 0.03 |
FHLMC
3128X3SM6 U.S. Instrumentality 3.750 08/03/2007 08/03/2007  AAA Aaa 5,100,000.00 5,126,418.00 0.87 5,067,870.00 0.86 0.42
3128X3L50 U.S. Instrumentality 3.350 11/09/2007 11/09/2007  AAA Aaa 3,000,000.00 2,922,660.00 0.50 2,962,500.00 0.50 0.67
3128X4HKO U.S. Instrumentality 4.625 08/15/2008 08/15/2008  AAA Aaa 4,950,000.00 4,951,093.95 0.84 4,934,655.00 0.84 1.39
3128X4ST9 U.S. Instrumentality 4.900 11/03/2008 11/03/2008  AAA Aaa 3,010,000.00 2,999,555.30 0.51 3,010,903.00 0.51 1.57
3128X5XAl U.S. Instrumentality 5.250 01/11/2010 01/11/2008  AAA Aaa 3,000,000.00 2,992,950.00 0.51 2,993,700.00 0.51 2.61
ISSUER TOTAL 19,060,000.00 18,992,677.25 3.24 18,969,628.00 3.23 1.24 |
Autobahn
0527M1QF5 Commercial Paper 0.000 03/15/2007 NR Pl 19,000,000.00 18,921,825.56 3.22 18,960,670.00 3.23 0.04
ISSUER TOTAL 19,000,000.00 18,921,825.56 3.22 18,960,670.00 3.23 0.04 |
Hanover Funding
41068LQG4 Commercial Paper 0.000 03/16/2007 A-1 Pl 16,000,000.00 15,924,906.67 2.71 15,964,480.00 2.72 0.04
ISSUER TOTAL 16,000,000.00 15,924,906.67 2.71 15,964,480.00 2.72 0.04 |
T-Note
912828DY3 U.S. Treasury 3.625 06/30/2007 AAA Aaa 5,000,000.00 4,947,070.31 0.84 4,975,500.00 0.85 0.33
912828EB2 U.S. Treasury 3.875 07/31/2007 AAA Aaa 5,000,000.00 4,933,593.75 0.84 4,975,000.00 0.85 0.41
912828EK2 U.S. Treasury 4.250 10/31/2007 AAA Aaa 2,735,000.00 2,708,397.85 0.46 2,721,598.50 0.46 0.64
912828EU0 U.S. Treasury 4.375 01/31/2008 AAA Aaa 2,500,000.00 2,473,046.88 0.42 2,487,500.00 0.42 0.89
ISSUER TOTAL 15,235,000.00 15,062,108.79 2.57 15,159,598.50 2.58 0.51
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Maine State Treasurer-Pooled Cash Account
GASB 40 - Deposit and Investment Risk Disclosure

February 28, 2007
Maturity Call S&p Moody Par Value / Historical % Portfolio Market % Portfolio ~ Weighted Avg
cusIp Type Coupon D D Rati . i Mkt Dur (Yrs)
ate ate ating Rating Shares Cost Hist Cost Value Mkt Value t Dur (Yrs
BankNorth
Cash and Equivalents 5.040 14,768,148.19 14,768,148.19 2.52 14,768,148.19 2.51 0.00
ISSUER TOTAL 14,768,148.19 14,768,148.19 2.52 14,768,148.19 2.51 0.00 |
Transamerica Asset Fdg
89346VQD2 Commercial Paper 0.000 03/13/2007 A-1+ P1 11,000,000.00 10,967,794.44 1.87 10,980,530.00 1.87 0.03
ISSUER TOTAL 11,000,000.00 10,967,794.44 1.87 10,980,530.00 1.87 0.03 |
FFCB
31331VMS52 U.S. Instrumentality 5.500 07/03/2008 AAA Aaa 5,000,000.00 5,022,550.00 0.86 5,038,000.00 0.86 1.27
31331TB34 U.S. Instrumentality 2.950 03/30/2009 AAA Aaa 2,796,000.00 2,621,054.28 0.45 2,691,988.80 0.46 1.96
ISSUER TOTAL 7,796,000.00 7,643,604.28 1.30 7,729,988.80 1.32 1.51 |
Manhatten Asset
56274MQK1 Commercial Paper 0.000 03/19/2007 A-1 P1 7,073,000.00 7,046,079.38 1.20 7,054,185.82 1.20 0.05
ISSUER TOTAL 7,073,000.00 7,046,079.38 1.20 7,054,185.82 1.20 0.05 |
Farm Credit ME
Repurchase Agreement 1.625 04/30/2007 140,000.00 140,000.00 0.02 140,000.00 0.02 0.17
Repurchase Agreement 1.625 06/30/2007 2,420,000.00 2,420,000.00 0.41 2,420,000.00 0.41 0.33
Repurchase Agreement 2.375 01/31/2008 200,000.00 200,000.00 0.03 200,000.00 0.03 0.91
ISSUER TOTAL 2,760,000.00 2,760,000.00 0.47 2,760,000.00 0.47 0.37 |
Camden Nat'l
Certificates of Deposit 5.200 07/31/2007 2,000,000.00 2,000,000.00 0.34 2,000,000.00 0.34 0.41
ISSUER TOTAL 2,000,000.00 2,000,000.00 0.34 2,000,000.00 0.34 0.41 |
KeyBank
Certificates of Deposit 3.060 06/15/2007 1,000,000.00 1,000,000.00 0.17 1,000,000.00 0.17 0.29
Certificates of Deposit 5.440 06/28/2007 500,000.00 500,000.00 0.09 500,000.00 0.09 0.32
ISSUER TOTAL 1,500,000.00 1,500,000.00 0.26 1,500,000.00 0.26 0.30
Northeast Bank
Certificates of Deposit 4.410 04/12/2007 1,000,000.00 1,000,000.00 0.17 1,000,000.00 0.17 0.12
Certificates of Deposit 5.080 12/02/2007 100,000.00 100,000.00 0.02 100,000.00 0.02 0.74
ISSUER TOTAL 1,100,000.00 1,100,000.00 0.19 1,100,000.00 0.19 0.17
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Maine State Treasurer-Pooled Cash Account
GASB 40 - Deposit and Investment Risk Disclosure

February 28, 2007
Maturity Call S&p Moody Par Value / Historical % Portfolio Market % Portfolio ~ Weighted Avg
CUSIP Type Coupon ) ; i
Date Date Rating Rating Shares Cost Hist Cost Value Mkt Value Mkt Dur (Yrs)
Bangor Savings
Certificates of Deposit 5.210 07/04/2007 1,000,000.00 1,000,000.00 0.17 1,000,000.00 0.17 0.34
ISSUER TOTAL 1,000,000.00 1,000,000.00 0.17 1,000,000.00 0.17 0.34
Bar Harbor
Certificates of Deposit 4.890 07/11/2007 500,000.00 500,000.00 0.09 500,000.00 0.09 0.36
Certificates of Deposit 4.980 10/29/2007 500,000.00 500,000.00 0.09 500,000.00 0.09 0.65
ISSUER TOTAL 1,000,000.00 1,000,000.00 0.17 1,000,000.00 0.17 0.50
Gardiner Svgs
Certificates of Deposit 5.000 12/26/2007 500,000.00 500,000.00 0.09 500,000.00 0.09 0.80
Certificates of Deposit 5.100 01/11/2008 500,000.00 500,000.00 0.09 500,000.00 0.09 0.85
ISSUER TOTAL 1,000,000.00 1,000,000.00 0.17 1,000,000.00 0.17 0.33 |
Mechanics Savings Bank
Certificates of Deposit 5.117 06/14/2007 1,000,000.00 1,000,000.00 0.17 1,000,000.00 0.17 0.28
ISSUER TOTAL 1,000,000.00 1,000,000.00 0.17 1,000,000.00 0.17 0.28 |
Ocean National
Certificates of Deposit 5.050 01/29/2008 1,000,000.00 1,000,000.00 0.17 1,000,000.00 0.17 0.90
ISSUER TOTAL 1,000,000.00 1,000,000.00 0.17 1,000,000.00 0.17 0.90 |
The First
Certificates of Deposit 5.330 06/30/2007 500,000.00 500,000.00 0.09 500,000.00 0.09 0.33
Certificates of Deposit 4.750 10/27/2007 500,000.00 500,000.00 0.09 500,000.00 0.09 0.64
ISSUER TOTAL 1,000,000.00 1,000,000.00 0.17 1,000,000.00 0.17 0.49
Machias Savings
Certificates of Deposit 1.500 05/09/2007 292,309.00 292,309.00 0.05 292,309.00 0.05 0.19
Certificates of Deposit 1.440 12/06/2007 200,000.00 200,000.00 0.03 200,000.00 0.03 0.80
Certificates of Deposit 1.440 12/22/2007 75,000.00 75,000.00 0.01 75,000.00 0.01 0.81
ISSUER TOTAL 567,309.00 567,309.00 0.10 567,309.00 0.10 0.49
Katahdin Trust
Certificates of Deposit 1.490 07/07/2007 325,000.00 325,000.00 0.06 325,000.00 0.06 0.35
Certificates of Deposit 1.490 01/05/2008 200,000.00 200,000.00 0.03 200,000.00 0.03 0.85
ISSUER TOTAL 525,000.00 525,000.00 0.09 525,000.00 0.09 0.54
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Maine State Treasurer-Pooled Cash Account
GASB 40 - Deposit and Investment Risk Disclosure

February 28, 2007
Maturity Call S&p Moody Par Value / Historical % Portfolio Market % Portfolio ~ Weighted Avg
CUSIP Type Coupon ) ; i
Date Date Rating Rating Shares Cost Hist Cost Value Mkt Value Mkt Dur (Yrs)
Merrill Mrchnt
Certificates of Deposit 4.900 10/25/2007 500,000.00 500,000.00 0.09 500,000.00 0.09 0.64
ISSUER TOTAL 500,000.00 500,000.00 0.09 500,000.00 0.09 0.64 |
Saco & Bddfrd
Certificates of Deposit 5.200 07/07/2007 500,000.00 500,000.00 0.09 500,000.00 0.09 0.34
ISSUER TOTAL 500,000.00 500,000.00 0.09 500,000.00 0.09 0.34 |
Gorham Savings Bank
Certificates of Deposit 1.540 01/09/2008 200,000.00 200,000.00 0.03 200,000.00 0.03 0.86
ISSUER TOTAL 200,000.00 200,000.00 0.03 200,000.00 0.03 0.86 |
Bath Savings
Certificates of Deposit 1.930 04/10/2007 196,664.00 196,664.00 0.03 196,664.00 0.03 0.11
ISSUER TOTAL 196,664.00 196,664.00 0.03 196,664.00 0.03 0.11 |
GRAND TOTAL 588,465,121.19 586,967,599.14 100.00 587,499,967.39 100.00 0.27

Highlighted totals are issuers representing 5.00% or more of the portfolio's market value.
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Maine State Treasurer-Pooled Cash Account

Securities Purchased
for the period February 1, 2007 - February 28, 2007

CUSIP/ Purchase Rate/ Maturity/ Par Value/ Unit Principal Accrued
Description Date Coupon Call Date Shares Cost Cost Interest Purchased Yield

Cash and Equivalents

Citizens Bank 02/01/2007 5330V 3,000,000.00 100.000 3,000,000.00 0.00 5.33
TD Banknorth 02/01/2007 5200V 9,000,000.00 100.000 9,000,000.00 0.00 5.20
Citizens Bank 02/07/2007 5330V 2,000,000.00 100.000 2,000.000.00 0.00 5.33
Citizens Bank 02/08/2007 5330V 13,000,000.00 100.000 13,000,000.00 0.00 5.33
Citizens Bank 02/15/2007 5330V 6.000,000.00 100.000 6.000.000.00 0.00 533
Citizens Bank 02/20/2007 5330V 7,000,000.00 100.000 7,000,000.00 0.00 5.33
Citizens Bank 02/21/2007 5330V 12,000,000.00 100.000 12,000,000.00 0.00 5.33
Citizens Bank 02/22/2007 5330V 15,000,000.00 100.000 15,000,000.00 0.00 5.33
TOTAL 67,000,000.00 67,000,000.00 0.00

Commercial Paper

0527M1PC3 02/05/2007 0.000 02/12/2007 12,000,000.00 99.897 11,987,680.00 0.00 5.36
Autobahn
61777TMPU2 02/05/2007 0.000 02/28/2007 20,000,000.00 99.662 19,932,405.56 0.00 5.38

Morrigan TRR Funding

41068LQG4 02/12/2007 0.000 03/16/2007 16,000,000.00 99.531 15,924,906.67 0.00 538

Hanover Funding

76212MQ81 02/12/2007 0.000 03/08/2007 9,064,000.00 99.647 9,032,034.29 0.00 5.38
Rhiland Funding

50285MPU0O 02/14/2007 0.000 02/28/2007 11,000,000.00 99.795 10,977,413.33 0.00 5.36
Lafayette Asset

0527M1QF5 02/15/2007 0.000 03/15/2007 19,000,000.00 99.589 18,921,825.56 0.00 5.39
Autobahn
0075N3QF0 02/20/2007 0.000 03/15/2007 20,000,000.00 99.662 19,932,405.56 0.00 5.38

Advantage Asset
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Maine State Treasurer-Pooled Cash Account

for the period February 1, 2007 - February 28, 2007

Securities Purchased

CUSIP/ Purchase Rate/ Maturity/ Par Value/ Unit Principal Accrued

Description Date Coupon Call Date Shares Cost Cost Interest Purchased Yield
Commercial Paper
1627P1QD4 02/20/2007 0.000 03/13/2007 6,550,000.00 99.692 6,529,826.00 0.00 5.37
Checkpoint Charlie
1627P1QD4 02/21/2007 0.000 03/13/2007 13,000,000.00 99.707 12,961,866.67 0.00 5.37
Checkpoint Charlie
56274MQK 1 02/21/2007 0.000 03/19/2007 7,073,000.00 99.619 7,046,079.38 0.00 5.36
Manhatten Asset
89346VQD2 02/21/2007 0.000 03/13/2007 11,000,000.00 99.707 10,967,794.44 0.00 5.36
Transamerica Asset Fdg
76212MQS7 02/26/2007 0.000 03/26/2007 18,000,000.00 99.589 17,925,940.00 0.00 5.39
Rhiland Funding

TOTAL 162,687,000.00 162,140,177.46 0.00
U.S. Instrumentality
3133MTRK6 02/15/2007 4.000 11/13/2009 5,000,000.00 97.541 4,877,050.00 50,000.00 4.97
FHLB M
31359MXL2 Call 02/23/2007 4.000 01/26/2009 4,200,000.00 98.094 4,119,948.00 12,600.00 5.05
FNMA M 01/26/2009

TOTAL 9,200,000.00 8,996,998.00 62,600.00

238,887,000.00 238,137,175.46 62,600.00
GRAND TOTAL

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

M = MBIA-Managed
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Maine State Treasurer-Pooled Cash Account

Securities Sold and Matured
for the period February 1, 2007 - February 28, 2007

Sale or Amortized Cost at Sale/ Fair Value at Realized Accrued
CUSIP/ Maturity Rate/ Maturity/ Par Value/ Historical Sale or Maturity / Maturity Sale or Maturity / Gain Interest Interest Interest
Description Date Coupon Call Date Shares Cost Accr / (Amort) Price Chg. In Fair Value (Loss) Sold Received Earned  Yield

Cash and Equivalents

TD Banknorth 02/02/07 5200V 3,000,000.00 3,000,000.00 3,000,000.00 100.00 3,000,000.00 0.00 0.00 0.00 0.00 5.20
0.00 0.00

Citizens Bank 02/06/07 5330V 8,000,000.00 8,000,000.00 8,000,000.00 100.00 8,000,000.00 0.00 0.00 0.00 0.00 5.33
0.00 0.00

TD Banknorth 02/06/07 5200V 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 5.20
0.00 0.00

Citizens Bank 02/09/07 5330V 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 5.33
0.00 0.00

TD Banknorth 02/16/07 5200V 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 5.20
0.00 0.00

Citizens Bank 02/23/07 5330V 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 5.33
0.00 0.00

Citizens Bank 02/26/07 5330V 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 5.33
0.00 0.00

Citizens Bank 02/28/07 5330V 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 5.33
0.00 0.00

TOTAL 70,000,000.00 70,000,000.00 70,000,000.00 70,000,000.00 0.00 0.00 0.00 0.00

0.00 0.00

Commercial Paper

14902KP25 02/02/07 0.000 02/02/07 10,000,000.00 9,958,933.33 10,000,000.00 100.00 10,000,000.00 0.00 0.00 0.00 0.00 5.38

Catapult PMX 1,466.67 1,500.00

23834RP24 02/02/07 0.000 02/02/07 10,371,000.00 10,345,092.67 10,371,000.00 100.00 10,371,000.00 0.00 0.00 0.00 0.00 5.38

Davenport 1,523.96 1,555.65

16115WP50 02/05/07 0.000 02/05/07 15,000,000.00 14,969,258.33 15,000,000.00 100.00 15,000,000.00 0.00 0.00 0.00 0.00 5.35

Charta 8,783.33 8,850.00

1627P1P52 02/05/07 0.000 02/05/07 13,000,000.00 12,946,613.33 13,000,000.00 100.00 13,000,000.00 0.00 0.00 0.00 0.00 5.38

Checkpoint Charlie 7,626.67 7,670.00

05250MP84 02/08/07 0.000 02/08/07 15,000,000.00 14,962,670.83 15,000,000.00 100.00 15,000,000.00 0.00 0.00 0.00 0.00 5.36

Austra Corp 15,370.83 15,450.00

41068LP91 02/09/07 0.000 02/09/07 7,076,000.00 7,057,354.74 7,076,000.00 100.00 7,076,000.00 0.00 0.00 0.00 0.00 5.36

Hanover Funding 8,286.78 8,349.68

0527M1PC3 02/12/07 0.000 02/12/07 12,000,000.00 11,987,680.00 12,000,000.00 100.00 12,000,000.00 0.00 0.00 0.00 0.00 5.36

Autobahn 12,320.00 12,320.00
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Maine State Treasurer-Pooled Cash Account

Securities Sold and Matured
for the period February 1, 2007 - February 28, 2007

Sale or Amortized Cost at Sale/ Fair Value at Realized Accrued
CUSIP/ Maturity Rate/ Maturity/ Par Value/ Historical Sale or Maturity / Maturity Sale or Maturity / Gain Interest Interest Interest
Description Date Coupon  Call Date Shares Cost Accr / (Amort) Price Chg. In Fair Value (Loss) Sold Received Earned  Yield

Commercial Paper

41068LPC4 02/12/07 0.000 02/12/07 6,190,000.00 6,172,783.20 6,190,000.00 100.00 6,190,000.00 0.00 0.00 0.00 0.00 5.36

Hanover Funding 9,967.62 10,089.70

78957UPE6 02/14/07 0.000 02/14/07 18,000,000.00 17,928,855.00 18,000,000.00 100.00 18,000,000.00 0.00 0.00 0.00 0.00 5.36

St. Germaine 34,255.00 34,560.00

5777E3PG5 02/16/07 0.000 02/16/07 6,128,000.00 6,100,985.73 6,128,000.00 100.00 6,128,000.00 0.00 0.00 0.00 0.00 5.39

Maximillion Capital 13,507.13 13,604.16

5777E3PGS5 02/16/07 0.000 02/16/07 3,000,000.00 2,986,775.00 3,000,000.00 100.00 3,000,000.00 0.00 0.00 0.00 0.00 5.39

Maximillion Capital 6,612.50 6,660.00

08436FPL1 02/20/07 0.000 02/20/07 20,000,000.00 19,900,266.67 20,000,000.00 100.00 20,000,000.00 0.00 0.00 0.00 0.00 5.38

Berkeley Square 55,733.33 56,200.00

5777E3PL4 02/20/07 0.000 02/20/07 10,000,000.00 9,951,508.33 10,000,000.00 100.00 10,000,000.00 0.00 0.00 0.00 0.00 5.39

Maximillion Capital 27,919.45 28,100.00

07712UPM3 02/21/07 0.000 02/21/07 7,000,000.00 6,970,283.06 7,000,000.00 100.00 7,000,000.00 0.00 0.00 0.00 0.00 5.37

Beethoven Funding 20,494.44 20,720.00

9815A3PMO 02/21/07 0.000 02/21/07 12,000,000.00 11,938,516.67 12,000,000.00 100.00 12,000,000.00 0.00 0.00 0.00 0.00 5.37

World Omni Vehicle 35,133.33 35,520.00

56274MPP1 02/23/07 0.000 02/23/07 5,000,000.00 4,978,000.00 5,000,000.00 100.00 5,000,000.00 0.00 0.00 0.00 0.00 5.38

Manhatten Asset 16,133.33 16,250.00

0717MDPS9 02/26/07 0.000 02/26/07 20,000,000.00 19,905,955.56 20,000,000.00 100.00 20,000,000.00 0.00 0.00 0.00 0.00 5.39

Bavaria 73,472.22 73,800.00

64072MPT1 02/27/07 0.000 02/27/07 5,307,000.00 5,275,806.63 5,307,000.00 100.00 5,307,000.00 0.00 0.00 0.00 0.00 5.40

Neptune Funding Corp 20,275.69 20,378.88

50285MPU0 02/28/07 0.000 02/28/07 11,000,000.00 10,977,413.33 11,000,000.00 100.00 11,000,000.00 0.00 0.00 0.00 0.00 5.36

Lafayette Asset 22,586.67 22,586.67

61777TMPU2 02/28/07 0.000 02/28/07 20,000,000.00 19,932,405.56 20,000,000.00 100.00 20,000,000.00 0.00 0.00 0.00 0.00 5.38

Morrigan TRR Funding 67,594.44 67,594.44

TOTAL 226,072,000.00 225,247,157.97 226,072,000.00 226,072,000.00 0.00 0.00 0.00 0.00

459,063.39 461,759.18

U.S. Instrumentality

3133MW2K6 02/15/07 2.875 02/15/07 5,000,000.00 4,978,750.00 5,000,000.00 100.00 5,000,000.00 0.00 0.00 71,875.00 5,590.28 3.03

FHLB M 291.38 5,000.00

31331TTR2 02/23/07 2.740 02/23/07 4,200,000.00 4,225,200.00 4,200,000.00 100.00 4,200,000.00 0.00 0.00 57,540.00 7,032.67 2.06

FFCB M 0.00 6,720.00
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Maine State Treasurer-Pooled Cash Account

Securities Sold and Matured

for the period February 1, 2007 - February 28, 2007

Sale or Amortized Cost at Sale/ Fair Value at Realized Accrued
CUSIP/ Maturity Rate/ Maturity/ Par Value/ Historical Sale or Maturity / Maturity Sale or Maturity / Gain Interest Interest Interest
Description Date Coupon Call Date Shares Cost Accr / (Amort) Price Chg. In Fair Value (Loss) Sold Received Earned  Yield
TOTAL 9,200,000.00 9,203,950.00 9,200,000.00 9,200,000.00 0.00 0.00 129,415.00 12,622.95
291.38 11,720.00
305,272,000.00 304,451,107.97 305,272,000.00 305,272,000.00 0.00 0.00 129,415.00 12,622.95
GRAND TOTAL 459,354.77 473,479.18

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

M = MBIA-Managed
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Maine State Treasurer-Pooled Cash Account
Transaction Report
for the period February 1, 2007 - February 28, 2007

Date CUSIP Transaction Sec Type Description Maturity PAR Value/Shares Principal Interest Transaction Total Balance

02/01/2007 Bought CE TD Banknorth 9,000,000.00 9,000,000.00 0.00 (9,000,000.00) (9,000,000.00)
Interest CE Citizens Bank 240,000,000.00 0.00  1,285,348.31 1,285,348.31 (7,714,651.69)

Interest CE TD Banknorth 36,000,000.00 0.00 158,684.57 158,684.57 (7,555,967.12)

Bought CE Citizens Bank 3,000,000.00 3,000,000.00 0.00 (3,000,000.00) (10,555,967.12)

02/02/2007 14902KP25 Maturity CP Catapult PMX 02/02/2007 10,000,000.00 10,000,000.00 0.00 10,000,000.00 (555,967.12)
23834RP24 Maturity CP Davenport 02/02/2007 10,371,000.00 10,371,000.00 0.00 10,371,000.00 9,815,032.88

Sold CE TD Banknorth 3,000,000.00 3,000,000.00 0.00 3,000,000.00 12,815,032.88

02/03/2007 3128X3SM6 Interest INS FHLMC 08/03/2007 5,100,000.00 0.00 95,625.00 95,625.00 12,910,657.88
02/05/2007 0527M1PC3 Bought CP Autobahn 02/12/2007 12,000,000.00 11,987,680.00 0.00 (11,987,680.00) 922,977.88
16115WP50 Maturity Cp Charta 02/05/2007 15,000,000.00 15,000,000.00 0.00 15,000,000.00 15,922,977.88

1627P1P52 Maturity CP Checkpoint Charlie 02/05/2007 13,000,000.00 13,000,000.00 0.00 13,000,000.00 28,922,977.88

61777TMPU2 Bought CP Morrigan TRR Funding 02/28/2007 20,000,000.00 19,932,405.56 0.00 (19,932,405.56) 8,990,572.32

02/06/2007 Sold CE TD Banknorth 5,000,000.00 5,000,000.00 0.00 5,000,000.00 13,990,572.32
Sold CE Citizens Bank 8,000,000.00 8,000,000.00 0.00 8,000,000.00 21,990,572.32

02/07/2007 Bought CE Citizens Bank 2,000,000.00 2,000,000.00 0.00 (2,000,000.00) 19,990,572.32
02/08/2007 05250MP84 Maturity CP Austra Corp 02/08/2007 15,000,000.00 15,000,000.00 0.00 15,000,000.00 34,990,572.32
Bought CE Citizens Bank 13,000,000.00 13,000,000.00 0.00 (13,000,000.00) 21,990,572.32

02/09/2007 41068LP91 Maturity CP Hanover Funding 02/09/2007 7,076,000.00 7,076,000.00 0.00 7,076,000.00 29,066,572.32
Sold CE Citizens Bank 12,000,000.00 12,000,000.00 0.00 12,000,000.00 41,066,572.32

02/12/2007 0527M1PC3 Maturity CP Autobahn 02/12/2007 12,000,000.00 12,000,000.00 0.00 12,000,000.00 53,066,572.32
41068LPC4 Maturity CP Hanover Funding 02/12/2007 6,190,000.00 6,190,000.00 0.00 6,190,000.00 59,256,572.32

41068LQG4 Bought CP Hanover Funding 03/16/2007 16,000,000.00 15,924,906.67 0.00 (15,924,906.67) 43,331,665.65

76212MQ81 Bought CP Rhiland Funding 03/08/2007 9,064,000.00 9,032,034.29 0.00 (9,032,034.29) 34,299,631.36

02/14/2007 50285MPUO Bought Cp Lafayette Asset 02/28/2007 11,000,000.00 10,977,413.33 0.00 (10,977,413.33) 23,322,218.03
78957UPE6 Maturity CP St. Germaine 02/14/2007 18,000,000.00 18,000,000.00 0.00 18,000,000.00 41,322,218.03

02/15/2007 0527M1QF5 Bought CP Autobahn 03/15/2007 19,000,000.00 18,921,825.56 0.00 (18,921,825.56) 22,400,392.47
3128X4HKO Interest INS FHLMC 08/15/2008 4,950,000.00 0.00 114,468.75 114,468.75 22,514,861.22

3133MTRK6 Bought INS FHLB 11/13/2009 5,000,000.00 4,877,050.00 50,000.00 (4,927,050.00) 17,587,811.22

3133MW2K6 Maturity INS FHLB 02/15/2007 5,000,000.00 5,000,000.00 0.00 5,000,000.00 22,587,811.22

3133MW2K6 Interest INS FHLB 02/15/2007 5,000,000.00 0.00 71,875.00 71,875.00 22,659,686.22

3133XAKCO Interest INS FHLB 02/15/2008 3,000,000.00 0.00 67,500.00 67,500.00 22,727,186.22

Bought CE Citizens Bank 6,000,000.00 6,000,000.00 0.00 (6,000,000.00) 16,727,186.22

Sold CE BankNorth 6,103,212.90 6,103,212.90 0.00 6,103,212.90 22,830,399.12

02/16/2007 5777E3PGS5 Maturity Cp Maximillion Capital 02/16/2007 9,128,000.00 9,128,000.00 0.00 9,128,000.00 31,958,399.12
Sold CE TD Banknorth 5,000,000.00 5,000,000.00 0.00 5,000,000.00 36,958,399.12

02/20/2007 0075N3QF0 Bought CP Advantage Asset 03/15/2007 20,000,000.00 19,932,405.56 0.00 (19,932,405.56) 17,025,993.56
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Maine State Treasurer-Pooled Cash Account
Transaction Report
for the period February 1, 2007 - February 28, 2007

Date CUSIP Transaction Sec Type Description Maturity PAR Value/Shares Principal Interest Transaction Total Balance

02/20/2007 08436FPL1 Maturity Cp Berkeley Square 02/20/2007 20,000,000.00 20,000,000.00 0.00 20,000,000.00 37,025,993.56
1627P1QD4 Bought Cp Checkpoint Charlie 03/13/2007 6,550,000.00 6,529,826.00 0.00 (6,529,826.00) 30,496,167.56

5777E3PL4 Maturity Cp Maximillion Capital 02/20/2007 10,000,000.00 10,000,000.00 0.00 10,000,000.00 40,496,167.56

Bought CE Citizens Bank 7,000,000.00 7,000,000.00 0.00 (7,000,000.00) 33,496,167.56

02/21/2007 07712UPM3 Maturity Cp Beethoven Funding 02/21/2007 7,000,000.00 7,000,000.00 0.00 7,000,000.00 40,496,167.56
1627P1QD4 Bought Cp Checkpoint Charlie 03/13/2007 13,000,000.00 12,961,866.67 0.00 (12,961,866.67) 27,534,300.89

56274MQK1 Bought CP Manhatten Asset 03/19/2007 7,073,000.00 7,046,079.38 0.00 (7,046,079.38) 20,488,221.51

89346VQD2 Bought Cp Transamerica Asset Fdg 03/13/2007 11,000,000.00 10,967,794.44 0.00 (10,967,794.44) 9,520,427.07

9815A3PMO Maturity Cp World Omni Vehicle 02/21/2007 12,000,000.00 12,000,000.00 0.00 12,000,000.00 21,520,427.07

Bought CE Citizens Bank 12,000,000.00 12,000,000.00 0.00 (12,000,000.00) 9,520,427.07
02/22/2007 Bought CE Citizens Bank 15,000,000.00 15,000,000.00 0.00 (15,000,000.00) (5,479,572.93)
02/23/2007 31331TTR2 Interest INS FFCB 02/23/2007 4,200,000.00 0.00 57,540.00 57,540.00 (5,422,032.93)
31331TTR2 Maturity INS FFCB 02/23/2007 4,200,000.00 4,200,000.00 0.00 4,200,000.00 (1,222,032.93)
31359MXL2 Bought INS FNMA 01/26/2009 4,200,000.00 4,119,948.00 12,600.00 (4,132,548.00) (5,354,580.93)
56274MPP1 Maturity Cp Manbhatten Asset 02/23/2007 5,000,000.00 5,000,000.00 0.00 5,000,000.00 (354,580.93)

Sold CE Citizens Bank 14,000,000.00 14,000,000.00 0.00 14,000,000.00 13,645,419.07

02/26/2007 0717MDPS9 Maturity CcP Bavaria 02/26/2007 20,000,000.00 20,000,000.00 0.00 20,000,000.00 33,645,419.07
76212MQS7 Bought CP Rhiland Funding 03/26/2007 18,000,000.00 17,925,940.00 0.00 (17,925,940.00) 15,719,479.07

Sold CE Citizens Bank 12,000,000.00 12,000,000.00 0.00 12,000,000.00 27,719,479.07

02/27/2007 64072MPT1 Maturity CpP Neptune Funding Corp 02/27/2007 5,307,000.00 5,307,000.00 0.00 5,307,000.00 33,026,479.07
02/28/2007 50285MPUO Maturity CpP Lafayette Asset 02/28/2007 11,000,000.00 11,000,000.00 0.00 11,000,000.00 44,026,479.07
61777TMPU2 Maturity Cp Morrigan TRR Funding 02/28/2007 20,000,000.00 20,000,000.00 0.00 20,000,000.00 64,026,479.07

Sold CE Citizens Bank 11,000,000.00 11,000,000.00 0.00 11,000,000.00 75,026,479.07

Interest CE BankNorth 14,768,148.19 0.00 27,296.12 27,296.12 75,053,775.19

Portfolio Activity Total 75,053,775.19

Net Contributions 0.00 Net Withdrawals 75,039,381.78 Fees Charged 14,393.41 14,393.41
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Maine State Treasurer-Pooled Cash Account
Upcoming Cash Activity

for the next 45 days

Date Transaction CuUsIP Description Coupon Maturity Next Par / Shares Principal Interest Tral;-sac?on
Date Call Date p ota
03/02/2007 Interest 3133M5JV3 FHLB 5.800 09/02/2008 2,000,000.00 0.00 58,000.00 58,000.00
03/04/2007 Interest 36962GP57 GE Capital 4.125 03/04/2008 1,800,000.00 0.00 37,125.00 37,125.00
03/08/2007 Maturity 76212MQ81 Rhiland Funding 0.000 03/08/2007 9,064,000.00 9,064,000.00 0.00 9,064,000.00
03/11/2007 Interest 3133XGJ88 FHLB 5.250 09/11/2009 5,500,000.00 0.00 171,645.83 171,645.83
03/13/2007 Maturity 89346VQD2 Transamerica Asset - 0.000 03/13/2007 11,000,000.00 11,000,000.00 0.00 11,000,000.00
03/13/2007 Maturity 1627P1QD4 Checkpoint Charlie  0.000 03/13/2007 6,550,000.00 6,550,000.00 0.00 6,550,000.00
03/13/2007 Maturity 1627P1QD4 Checkpoint Charlie  0.000 03/13/2007 13,000,000.00 13,000,000.00 0.00 13,000,000.00
03/15/2007 Maturity 0075N3QF0 Advantage Asset 0.000 03/15/2007 20,000,000.00 20,000,000.00 0.00 20,000,000.00
03/15/2007 Maturity 31359MXW8 FNMA 3.625 03/15/2007 3,500,000.00 3,500,000.00 63,437.50 3,563,437.50
03/15/2007 Maturity 0527M1QF5 Autobahn 0.000 03/15/2007 19,000,000.00 19,000,000.00 0.00 19,000,000.00
03/16/2007 Maturity 41068LQG4 Hanover Funding 0.000 03/16/2007 16,000,000.00 16,000,000.00 0.00 16,000,000.00
03/19/2007 Maturity 56274MQK1 Manbhatten Asset 0.000 03/19/2007 7,073,000.00 7,073,000.00 0.00 7,073,000.00
03/26/2007 Maturity 76212MQS7 Rhiland Funding 0.000 03/26/2007 18,000,000.00 18,000,000.00 0.00 18,000,000.00
03/30/2007 Interest 31331TB34 FFCB 2.950 03/30/2009 2,796,000.00 0.00 41,241.00 41,241.00
04/10/2007 Maturity Bath Savings 1.930 04/10/2007 196,664.00 196,664.00 3,832.38 200,496.38
04/12/2007 Maturity Northeast Bank 4.410 04/12/2007 1,000,000.00 1,000,000.00 54,973.97 1,054,973.97
04/14/2007 Interest 3133XDJG7 FHLB 4.500 10/14/2008 5,100,000.00 0.00 114,750.00 114,750.00
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