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Maine State Treasurer
Activity and Performance Summary

For the Month Ending September 30, 2012

Amortized Cost Basis Activity Summary Detail of Amortized Cost Basis Return

Beginning Amortized Cost Value 518,858,505.30 Interest Earned
Accretion 

(Amortization)
Realized 

Gain(Loss) Total Income
Additions

Contributions 37,634,341.30 Current Holdings
Interest Received 355,894.00 Cash and Equivalents 24,197.52 0.00 0.00 24,197.52

Accrued Interest Sold 9,764.70 Repurchase Agreement 2,109.72 0.00 0.00 2,109.72

Gain on Sales 0.00 Certificates of Deposit 1,475.51 0.00 0.00 1,475.51

Total Additions 38,000,000.00 Commercial Paper 0.00 0.00 0.00 0.00

Deductions U.S. Treasuries 11,214.99 (6,300.30) 0.00 4,914.69

Withdrawals 0.00 Federal Agency 204,687.52 (119,663.70) 0.00 85,023.82

Fees Paid 0.00 Corporate 0.00 0.00 0.00 0.00

Loss on Sales 0.00

Sales and Maturities
Total Deductions 0.00 Repurchase Agreement 9,102.78 0.00 0.00 9,102.78

Accretion (Amortization) for the Period (125,964.00) Commercial Paper 0.00 0.00 0.00 0.00

Ending Amortized Cost Value 556,732,541.30 Certificates of Deposit 13.51 0.00 0.00 13.51

Ending Fair Value 557,390,374.38 U.S. Treasuries 0.00 0.00 0.00 0.00

Unrealized Gain (Loss) 657,833.08 Federal Agency 0.00 0.00 0.00 0.00

     Total 252,801.55 (125,964.00) 0.00 126,837.55

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

Twelve Six Total Portfolio
Excluding Cash 

Equivalents
Month Trailing Month Trailing For the Month Interest Earned 252,801.55 228,604.03

Fed Funds 0.25% 0.25% 0.25% Accretion (Amortization) (125,964.00) (125,964.00)

Overnight Repo 0.13% 0.18% 0.24% Realized Gain (Loss) on Sales 0.00 0.00

3 Month T-Bill 0.06% 0.09% 0.10% Total Income on Portfolio 126,837.55 102,640.03

6 Month T-Bill 0.11% 0.14% 0.13% Average Daily Historical Cost 517,179,619.74 283,679,619.74

1 Year T-Note 0.19% 0.21% 0.18% Annualized Return 0.30% 0.44%

2 Year T-Note 0.26% 0.27% 0.25% Annualized Return Year to Date 0.37% 0.60%

5 Year T-Note 0.82% 0.72% 0.65% Investment Advisory Fees 13,845.67 n/a

Annualized Return (net of fees) 0.27% n/a

Weighted Average Effective Duration in Days 182                    326                    
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Maine State Treasurer
Activity and Performance Summary

For the Month Ending September 30, 2012

Fair Value Basis Activity Summary

Beginning Fair Value 519,538,498.75 Interest Earned
Change in Fair 

Value Total Income
Additions

Contributions 37,634,341.30 Current Holdings
Interest Received 355,894.00 Cash and Equivalents 24,197.52 0.00 24,197.52

Accrued Interest Sold 9,764.70 Repurchase Agreement 2,109.72 0.00 2,109.72

Total Additions 38,000,000.00 Certificates of Deposit 1,475.51 0.00 1,475.51

Commercial Paper 0.00 0.00 0.00

Deductions U.S. Treasuries 11,214.99 (7,819.37) 3,395.62

Withdrawals 0.00 Federal Agency 204,687.52 (140,305.00) 64,382.52

Fees Paid 0.00 Corporate 0.00 0.00 0.00

Total Deductions 0.00 Sales and Maturities
Repurchase Agreements 9,102.78 0.00 9,102.78

Change in Fair Value for the Period (148,124.37) Commercial Paper 0.00 0.00 0.00

Ending Fair Value 557,390,374.38 Certificates of Deposit 13.51 0.00 13.51

U.S. Treasuries 0.00 0.00 0.00

Federal Agency 0.00 0.00 0.00

Total 252,801.55 (148,124.37) 104,677.18

Annualized Comparative Rates of Return

Twelve Six Total Portfolio
Excluding Cash 

Equivalents
Month Trailing Month Trailing For the Month Interest Earned 252,801.55 228,604.03

Fed Funds 0.25% 0.25% 0.25% Change in Fair Value (148,124.37) (148,124.37)

Overnight Repo 0.13% 0.18% 0.24% Total Income on Portfolio 104,677.18 80,479.66

3 Month T-Bill 0.07% 0.12% 0.15% Average Daily Historical Cost 517,179,619.74 283,679,619.74

6 Month T-Bill 0.15% 0.22% 0.17% Annualized Return 0.25% 0.35%

1 Year T-Note 0.27% 0.35% 0.27% Annualized Return Year to Date 0.45% 0.81%

2 Year T-Note 0.31% 0.61% -0.07% Weighted Average Effective Duration in Days 182                    326                    

5 Year T-Note 3.54% 5.63% -0.34%

Summary of Fair Value Basis Return for the Period

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

As of September 30, 2012

Weighted 
Weighted Average

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

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

Cash and Cash Equivalents 245,800,000.00 245,800,000.00 245,800,000.00 24,299.16 0.00 1                     0.00 44.1% 0.13%

Repurchase Agreements 103,000,000.00 103,000,000.00 103,000,000.00 2,109.72 0.00 1                     0.00 18.5% 0.16%

Commercial Paper 0.00 0.00 0.00 0.00 0.00 0.0%

Certificates of Deposit 6,160,000.00 6,160,000.00 6,160,000.00 4,172.26 0.00 199                 0.54 1.1% 0.29%

U.S. Treasuries 20,125,781.25 20,112,909.40 20,133,979.38 15,999.01 21,069.98 435                 1.18 3.6% 0.30%

U.S. Instrumentality 183,123,670.00 181,659,631.90 182,296,395.00 540,173.61 636,763.10 635                 1.37 32.7% 0.58%

Corporate 0.00 0.00 0.00 0.00 0.00 0.0%

Total 558,209,451.25   556,732,541.30   557,390,374.38 586,753.76        657,833.08             226               0.50              100.0% 0.29%
-                       -                       

Cash and Cash 
Equivalents

44.1%

Repurchase 
Agreements

18.5%

Certificates of Deposit
1.1%

U.S. Treasuries
3.6%

U.S. Instrumentality
32.7%

Portfolio Composition
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Original Cost Original Cost
Maturity Distribution September 30, 2012 Percentage August 31, 2012

Overnight 348,800,000.00                                62.5% 272,800,000.00             

Under 90 Days 3,000,000.00                                    0.5% 38,300,000.00               

90 to 180 Days 15,144,600.00                                  2.7% 18,084,600.00               

180 Days to 1 Year 39,699,588.75                                  7.1% 29,485,370.00               

1 to 2 Years 46,365,912.50                                  8.3% 35,066,831.25               

2 to 3 Years 105,199,350.00                                18.8% 126,472,650.00             

Over 3 Years -                                                    0.0% -                                

Totals 558,209,451.25$                              100.0% 520,209,451.25$           

Maine State Treasurer
Investments - By Maturity
As of September 30, 2012
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Maine State Treasurer
Portfolio Holdings

As of September 30, 2012

DESCRIPTION
PURCHASE 

DATE
COUPON 

RATE

MATURITY 
DATE / CALL 

DATE PAR VALUE

ORIGINAL 
COST/ACCRUED 

INTEREST 
PURCHASE

AMORTIZED 
COST/ 

ACCRETION 
(AMORTIZATION)

FAIR 
VALUE/CHANGE 

IN FAIR VALUE
UNREALIZED GAIN 

(LOSS)
INTEREST 
RECEIVED

INTEREST 
EARNED

TOTAL 
ACCRUED 
INTEREST

% 
ALLOCATION YIELD

CASH AND EQUIVALENTS

BAR HARBOR BANK & TRUST 09/30/12 0.300 V 10,000,000.00 10,000,000.00 10,000,000.00 10,000,000.00 0.00 2,547.95 2,301.43 2,301.43 1.79% 0.300
0.00 0.00 0.00

CITIZENS BANK 09/30/12 0.050 V 200,000.00 200,000.00 200,000.00 200,000.00 0.00 0.00 8.20 25.14 0.04% 0.050
0.00 0.00 0.00

BANGOR SAVINGS BANK NOW 09/30/12 0.100 V 25,200,000.00 25,200,000.00 25,200,000.00 25,200,000.00 0.00 3,511.48 2,134.43 2,134.43 4.52% 0.100
0.00 0.00 0.00

TD BANKNORTH 09/30/12 0.100 V 50,000,000.00 50,000,000.00 50,000,000.00 50,000,000.00 0.00 5,572.60 3,164.38 3,164.38 8.97% 0.100
0.00 0.00 0.00

CITIGROUP GOVERNMENT NOW 09/30/12 0.100 V 200,000.00 200,000.00 200,000.00 200,000.00 0.00 0.00 16.40 50.28 0.04% 0.100
0.00 0.00 0.00

BANK OF AMERICA NOW 09/30/12 0.150 V 200,000.00 200,000.00 200,000.00 200,000.00 0.00 0.00 24.60 75.42 0.04% 0.150
0.00 0.00 0.00

ANDROSCOGGIN BANK 09/30/12 0.000 V 25,000,000.00 25,000,000.00 25,000,000.00 25,000,000.00 0.00 0.00 0.00 0.00 4.49% 0.000
0.00 0.00 0.00

ANDROSCOGGIN BANK #2 09/30/12 1.500 V 5,000,000.00 5,000,000.00 5,000,000.00 5,000,000.00 0.00 6,369.86 5,754.21 5,754.21 0.90% 1.500
0.00 0.00 0.00

BATH SAVINGS 09/30/12 0.200 V 13,000,000.00 13,000,000.00 13,000,000.00 13,000,000.00 0.00 2,208.22 1,994.57 1,994.57 2.33% 0.200
0.00 0.00 0.00

BIDDEFORD SAVINGS BANK 09/30/12 0.050 V 1,000,000.00 1,000,000.00 1,000,000.00 1,000,000.00 0.00 313.70 38.36 38.36 0.18% 0.050
0.00 0.00 0.00

CAMDEN NATIONAL BANK 09/30/12 0.100 V 75,000,000.00 75,000,000.00 75,000,000.00 75,000,000.00 0.00 6,967.53 5,532.98 5,532.98 13.46% 0.100
0.00 0.00 0.00

GOLDMAN SACHS MONEY MARKET FUND 09/30/12 0.010 V 1,000,000.00 1,000,000.00 1,000,000.00 1,000,000.00 0.00 5.27 5.90 5.90 0.18% 0.010
0.00 0.00 0.00

U.S. BANK 09/30/12 0.100 V 40,000,000.00 40,000,000.00 40,000,000.00 40,000,000.00 0.00 3,397.39 3,222.06 3,222.06 7.18% 0.100
0.00 0.00 0.00

TOTAL 245,800,000.00 245,800,000.00 245,800,000.00 245,800,000.00 0.00 30,894.00 24,197.52 24,299.16 44.10% 0.131
0.00 0.00 0.00
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Maine State Treasurer
Portfolio Holdings

As of September 30, 2012

DESCRIPTION
PURCHASE 

DATE
COUPON 

RATE

MATURITY 
DATE / CALL 

DATE PAR VALUE

ORIGINAL 
COST/ACCRUED 

INTEREST 
PURCHASE

AMORTIZED 
COST/ 

ACCRETION 
(AMORTIZATION)

FAIR 
VALUE/CHANGE 

IN FAIR VALUE
UNREALIZED GAIN 

(LOSS)
INTEREST 
RECEIVED

INTEREST 
EARNED

TOTAL 
ACCRUED 
INTEREST

% 
ALLOCATION YIELD

REPURCHASE AGREEMENTS

MORGAN STANLEY REPO AGRMT 09/24/12 0.170 10/01/12 40,000,000.00 40,000,000.00 40,000,000.00 40,000,000.00 0.00 0.00 1,322.22 1,322.22 7.18% 0.170
RE0937061 0.00 0.00 0.00

MORGAN STANLEY REPO AGRMT 09/28/12 0.150 10/01/12 63,000,000.00 63,000,000.00 63,000,000.00 63,000,000.00 0.00 0.00 787.50 787.50 11.30% 0.150
RE0937103 0.00 0.00 0.00

TOTAL 103,000,000.00 103,000,000.00 103,000,000.00 103,000,000.00 0.00 0.00 2,109.72 2,109.72 18.48% 0.158
0.00 0.00 0.00

CERTIFICATES OF DEPOSIT

BIDDEFORD SAVINGS BANK CERT DEPOS 06/27/12 0.300 12/27/12 3,000,000.00 3,000,000.00 3,000,000.00 3,000,000.00 0.00 0.00 750.00 2,400.00 0.54% 0.300
RE0935685 0.00 0.00 0.00

KATAHDIN TRUST BANK CERT DEPOS 03/06/12 0.010 03/06/13 60,000.00 60,000.00 60,000.00 60,000.00 0.00 0.00 0.50 3.48 0.01% 0.010
RE0857665 0.00 0.00 0.00

NORTHEAST BANK CERT DEPOS 04/12/12 0.900 04/12/13 200,000.00 200,000.00 200,000.00 200,000.00 0.00 0.00 150.00 860.00 0.04% 0.900
RE0908773 0.00 0.00 0.00

KATAHDIN TRUST BANK CERT DEPOS 05/18/12 0.010 05/18/13 100,000.00 100,000.00 100,000.00 100,000.00 0.00 0.00 0.84 3.78 0.02% 0.010
RE0857590 0.00 0.00 0.00

SACO & BEDDFORD BANK CERT DEPOS 09/09/12 0.450 06/09/13 100,000.00 100,000.00 100,000.00 100,000.00 0.00 0.00 27.12 27.12 0.02% 0.450
RE0222222 0.00 0.00 0.00

BAR HARBOR BANK CERT DEPOS 07/28/12 0.300 07/28/13 500,000.00 500,000.00 500,000.00 500,000.00 0.00 0.00 125.00 270.83 0.09% 0.300
RE0935958 0.00 0.00 0.00

CAMDEN NATIONAL BANK CERT DEPOS 07/31/12 0.300 07/31/13 100,000.00 100,000.00 100,000.00 100,000.00 0.00 0.00 25.00 51.67 0.02% 0.300
RE0935966 0.00 0.00 0.00

CAMDEN NATIONAL BANK CERT DEPOS 08/20/12 0.250 08/20/13 1,900,000.00 1,900,000.00 1,900,000.00 1,900,000.00 0.00 0.00 395.84 554.17 0.34% 0.250
RE0936469 0.00 0.00 0.00

KATAHDIN TRUST BANK CERT DEPOS 09/08/12 0.010 09/08/13 200,000.00 200,000.00 200,000.00 200,000.00 0.00 0.00 1.21 1.21 0.04% 0.010
RE0111111 0.00 0.00 0.00

TOTAL 6,160,000.00 6,160,000.00 6,160,000.00 6,160,000.00 0.00 0.00 1,475.51 4,172.26 1.11% 0.290
0.00 0.00 0.00
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Maine State Treasurer
Portfolio Holdings

As of September 30, 2012

DESCRIPTION
PURCHASE 

DATE
COUPON 

RATE

MATURITY 
DATE / CALL 

DATE PAR VALUE

ORIGINAL 
COST/ACCRUED 

INTEREST 
PURCHASE

AMORTIZED 
COST/ 

ACCRETION 
(AMORTIZATION)

FAIR 
VALUE/CHANGE 

IN FAIR VALUE
UNREALIZED GAIN 

(LOSS)
INTEREST 
RECEIVED

INTEREST 
EARNED

TOTAL 
ACCRUED 
INTEREST

% 
ALLOCATION YIELD

U.S. TREASURIES

US TREASURY NOTES 04/09/12 0.125 09/30/13 10,000,000.00 9,974,218.75 9,982,561.70 9,993,359.38 10,797.68 6,250.00 1,024.78 34.34 1.79% 0.300
912828RK8 0.00 1,430.50 779.38

US TREASURY NOTES 07/11/12 1.250 02/15/14 10,000,000.00 10,151,562.50 10,130,347.70 10,140,620.00 10,272.30 0.00 10,190.21 15,964.67 1.82% 0.297
912828QH6 0.00 (7,730.80) (8,598.75)

TOTAL 20,000,000.00 20,125,781.25 20,112,909.40 20,133,979.38 21,069.98 6,250.00 11,214.99 15,999.01 3.61% 0.299
0.00 (6,300.30) (7,819.37)

FEDERAL AGENCY SECURITIES

FNMA NOTES 06/24/11 0.750 02/26/13 15,000,000.00 15,084,600.00 15,020,429.25 15,035,610.00 15,180.75 0.00 9,375.00 10,937.50 2.70% 0.411
3135G0AK9 0.00 (4,226.85) (5,550.00)

FHLB GLOBAL BONDS 06/20/11 3.875 06/14/13 10,000,000.00 10,672,420.00 10,238,930.40 10,257,940.00 19,009.60 0.00 32,291.67 115,173.61 1.84% 0.465
31339X2M5 0.00 (28,284.90) (26,710.00)

FHLMC GLOBAL REFERENCE NOTES 07/07/11 3.750 06/28/13 15,000,000.00 15,952,950.00 15,358,918.80 15,402,375.00 43,456.20 0.00 46,875.00 145,312.50 2.76% 0.513
3137EABM0 0.00 (40,258.35) (40,680.00)

FEDERAL HOME LOAN BANK GLOBAL NOTE 11/21/11 0.375 11/27/13 15,000,000.00 14,941,050.00 14,966,142.60 15,026,280.00 60,137.40 0.00 4,687.50 19,375.00 2.70% 0.571
3133762C8 0.00 2,432.70 (570.00)

FNMA NOTES 10/07/11 3.000 09/16/14 10,000,000.00 10,667,700.00 10,446,036.80 10,539,460.00 93,423.20 150,000.00 25,000.00 12,500.00 1.89% 0.703
31398AYY2 . 0.00 (18,845.40) (20,880.00)

FNMA NOTES 04/09/12 3.000 09/16/14 10,000,000.00 10,605,600.00 10,487,408.00 10,539,460.00 52,052.00 150,000.00 25,000.00 12,500.00 1.89% 0.496
31398AYY2 0.00 (20,636.30) (20,880.00)

FANNIE MAE GLOBAL NOTES 11/21/11 0.625 10/30/14 10,000,000.00 9,963,700.00 9,974,249.30 10,064,840.00 90,590.70 0.00 5,208.34 26,215.28 1.81% 0.750
3135G0DW0 . 0.00 1,022.20 (2,170.00)

FANNIE MAE GLOBAL NOTES 05/25/12 0.625 10/30/14 10,000,000.00 10,032,200.00 10,027,589.00 10,064,840.00 37,251.00 0.00 5,208.34 26,215.28 1.81% 0.492
3135G0DW0 0.00 (1,097.90) (2,170.00)

FNMA NOTES (CALLABLE) 11/14/11 1.000 11/14/14 20,000,000.00 20,040,000.00 20,004,787.40 20,013,880.00 9,092.60 0.00 16,666.67 76,111.11 3.59% 0.932
3135G0FF5 11/14/12 0.00 (3,339.80) (8,700.00)

FREDDIE MAC GLOBAL NOTES 06/15/12 0.750 11/25/14 25,000,000.00 25,168,750.00 25,148,525.00 25,230,725.00 82,200.00 0.00 15,625.00 65,625.00 4.53% 0.472
3137EACY3 10,416.67 (5,724.00) (8,475.00)
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Maine State Treasurer
Portfolio Holdings

As of September 30, 2012

DESCRIPTION
PURCHASE 

DATE
COUPON 

RATE

MATURITY 
DATE / CALL 

DATE PAR VALUE

ORIGINAL 
COST/ACCRUED 

INTEREST 
PURCHASE

AMORTIZED 
COST/ 

ACCRETION 
(AMORTIZATION)

FAIR 
VALUE/CHANGE 

IN FAIR VALUE
UNREALIZED GAIN 

(LOSS)
INTEREST 
RECEIVED

INTEREST 
EARNED

TOTAL 
ACCRUED 
INTEREST

% 
ALLOCATION YIELD

FANNIE MAE (CALLABLE) GLOBAL NOTES 07/10/12 0.500 01/09/15 15,000,000.00 14,999,250.00 14,999,317.35 15,018,030.00 18,712.65 0.00 6,250.00 17,083.33 2.69% 0.502
3135G0MJ9 07/09/13 208.33 24.90 255.00

FANNIE MAE (CALLABLE) GLOBAL NOTES 02/24/12 0.750 02/24/15 15,000,000.00 15,064,050.00 15,044,814.60 15,097,965.00 53,150.40 0.00 9,375.00 11,562.50 2.71% 0.606
3135G0HH9 02/24/14 0.00 (2,665.20) (3,045.00)

FANNIE MAE GLOBAL NOTES 04/09/12 0.375 03/16/15 10,000,000.00 9,931,400.00 9,942,483.40 10,004,990.00 62,506.60 18,750.00 3,125.00 1,562.50 1.79% 0.611
3135G0HG1 0.00 1,935.20 (730.00)

TOTAL 180,000,000.00 183,123,670.00 181,659,631.90 182,296,395.00 636,763.10 318,750.00 204,687.52 540,173.61 32.71% 0.581
10,625.00 (119,663.70) (140,305.00)

GRAND TOTAL 554,960,000.00 558,209,451.25 556,732,541.30 557,390,374.38 657,833.08 355,894.00 243,685.26 586,753.76 100.00% 0.291
10,625.00 (125,964.00) (148,124.37)
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CUSIP TYPE
COUPON 

RATE
MATURITY 

DATE
NEXT CALL 

DATE
S&P 

RATING
MOODYS' 

RATING
PAR VALUE/ 

SHARES
ORIGINAL 

COST

% PORTFOLIO 
ORIGINAL 

COST MARKET VALUE
% PORTFOLIO 

MARKET VALUE

WEIGHTED 
AVERAGE 

EFFECTIVE 
DURATION 

(YEARS)

FNMA

3135G0AK9 U.S. INSTRUMENTALITY 0.750 2/26/2013 AA+ Aaa 15,000,000.00 15,084,600.00 2.70% 15,035,610.00 2.70% 0.41

31398AYY2 . U.S. INSTRUMENTALITY 3.000 9/16/2014 AA+ Aaa 10,000,000.00 10,667,700.00 1.91% 10,539,460.00 1.89% 1.92

31398AYY2 U.S. INSTRUMENTALITY 3.000 9/16/2014 AA+ Aaa 10,000,000.00 10,605,600.00 1.90% 10,539,460.00 1.89% 1.92

3135G0DW0 . U.S. INSTRUMENTALITY 0.625 10/30/2014 AA+ Aaa 10,000,000.00 9,963,700.00 1.78% 10,064,840.00 1.81% 2.06

3135G0DW0 U.S. INSTRUMENTALITY 0.625 10/30/2014 AA+ Aaa 10,000,000.00 10,032,200.00 1.80% 10,064,840.00 1.81% 2.06

3135G0FF5 U.S. INSTRUMENTALITY 1.000 11/14/2014 11/14/2012 AA+ Aaa 20,000,000.00 20,040,000.00 3.59% 20,013,880.00 3.59% 0.13

3135G0MJ9 U.S. INSTRUMENTALITY 0.500 1/9/2015 7/9/2013 AA+ Aaa 15,000,000.00 14,999,250.00 2.69% 15,018,030.00 2.69% 1.13

3135G0HH9 U.S. INSTRUMENTALITY 0.750 2/24/2015 2/24/2014 AA+ Aaa 15,000,000.00 15,064,050.00 2.70% 15,097,965.00 2.71% 1.93

3135G0HG1 U.S. INSTRUMENTALITY 0.375 3/16/2015 AA+ Aaa 10,000,000.00 9,931,400.00 1.78% 10,004,990.00 1.79% 2.45

ISSUER TOTAL 115,000,000.00 116,388,500.00 20.85% 116,379,075.00 20.88% 1.38

MORGAN STANLEY
RE0937061 REPURCHASE AGREEMENT 0.170 10/1/2012 A-1 NR 40,000,000.00 40,000,000.00 7.17% 40,000,000.00 7.18% 0.00

RE0937103 REPURCHASE AGREEMENT 0.150 10/1/2012 A-1 NR 63,000,000.00 63,000,000.00 11.29% 63,000,000.00 11.30% 0.00

ISSUER TOTAL 103,000,000.00 103,000,000.00 18.45% 103,000,000.00 18.48% 0.00

CAMDEN NATIONAL
RE0CAMDENNB9CASH AND CASH EQUIVALENTS 0.000 10/1/2012 NR NR 75,000,000.00 75,000,000.00 13.44% 75,000,000.00 13.46% 0.00

RE0935966 CERTIFICATES OF DEPOSIT 0.300 7/31/2013 NR NR 100,000.00 100,000.00 0.02% 100,000.00 0.02% 0.83

RE0936469 CERTIFICATES OF DEPOSIT 0.250 8/20/2013 NR NR 1,900,000.00 1,900,000.00 0.34% 1,900,000.00 0.34% 0.89

ISSUER TOTAL 77,000,000.00 77,000,000.00 13.79% 77,000,000.00 13.81% 0.02

TD BANKNORTH
RE0TDBANKMF1 CASH AND CASH EQUIVALENTS 0.000 10/1/2012 NR NR 50,000,000.00 50,000,000.00 8.96% 50,000,000.00 8.97% 0.00

ISSUER TOTAL 50,000,000.00 50,000,000.00 8.96% 50,000,000.00 8.97% 0.00

FHLMC
3137EABM0 U.S. INSTRUMENTALITY 3.750 6/28/2013 AA+ Aaa 15,000,000.00 15,952,950.00 2.86% 15,402,375.00 2.76% 0.73

3137EACY3 U.S. INSTRUMENTALITY 0.750 11/25/2014 AA+ Aaa 25,000,000.00 25,168,750.00 4.51% 25,230,725.00 4.53% 2.13

ISSUER TOTAL 40,000,000.00 41,121,700.00 7.37% 40,633,100.00 7.29% 1.60

Maine State Treasurer
GASB 40 - Deposit and Investment Risk Disclosure

As of September 30, 2012
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Maine State Treasurer
GASB 40 - Deposit and Investment Risk Disclosure

As of September 30, 2012

U.S. BANK
RE0USBANKMF6 CASH AND CASH EQUIVALENTS 0.000 10/1/2012 NR NR 40,000,000.00 40,000,000.00 7.17% 40,000,000.00 7.18% 0.00

ISSUER TOTAL 40,000,000.00 40,000,000.00 7.17% 40,000,000.00 7.18% 0.00

ANDROSCOGGIN 
RE0ANDROBNK7CASH AND CASH EQUIVALENTS 0.000 10/1/2012 NR NR 30,000,000.00 30,000,000.00 5.37% 30,000,000.00 5.38% 0.00

ISSUER TOTAL 30,000,000.00 30,000,000.00 5.37% 30,000,000.00 5.38% 0.00

FHLB
31339X2M5 U.S. INSTRUMENTALITY 3.875 6/14/2013 AA+ Aaa 10,000,000.00 10,672,420.00 1.91% 10,257,940.00 1.84% 0.70

3133762C8 U.S. INSTRUMENTALITY 0.375 11/27/2013 AA+ Aaa 15,000,000.00 14,941,050.00 2.68% 15,026,280.00 2.70% 1.15

ISSUER TOTAL 25,000,000.00 25,613,470.00 4.59% 25,284,220.00 4.54% 0.97

BANGOR SAVINGS
RE0BANGORSA9CASH AND CASH EQUIVALENTS 0.000 10/1/2012 NR NR 25,200,000.00 25,200,000.00 4.51% 25,200,000.00 4.52% 0.00

ISSUER TOTAL 25,200,000.00 25,200,000.00 4.51% 25,200,000.00 4.52% 0.00

US TREASURY
912828RK8 U.S. TREASURY 0.125 9/30/2013 AA+ Aaa 10,000,000.00 9,974,218.75 1.79% 9,993,359.38 1.79% 1.00

912828QH6 U.S. TREASURY 1.250 2/15/2014 AA+ Aaa 10,000,000.00 10,151,562.50 1.82% 10,140,620.00 1.82% 1.36

ISSUER TOTAL 20,000,000.00 20,125,781.25 3.61% 20,133,979.38 3.61% 1.18

BATH SAVINGS
RE0BATHSAVI3 CASH AND CASH EQUIVALENTS 0.000 10/1/2012 NR NR 13,000,000.00 13,000,000.00 2.33% 13,000,000.00 2.33% 0.00

ISSUER TOTAL 13,000,000.00 13,000,000.00 2.33% 13,000,000.00 2.33% 0.00

BAR HARBOR
RE0BHARBRMF3 CASH AND CASH EQUIVALENTS 0.000 10/1/2012 NR NR 10,000,000.00 10,000,000.00 1.79% 10,000,000.00 1.79% 0.00

RE0935958 CERTIFICATES OF DEPOSIT 0.300 7/28/2013 NR NR 500,000.00 500,000.00 0.09% 500,000.00 0.09% 0.82

ISSUER TOTAL 10,500,000.00 10,500,000.00 1.88% 10,500,000.00 1.88% 0.04
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Maine State Treasurer
GASB 40 - Deposit and Investment Risk Disclosure

As of September 30, 2012

BIDDEFORD SAVINGS BANK
RE0BIDDEFRD2 CASH AND CASH EQUIVALENTS 0.000 10/1/2012 1,000,000.00 1,000,000.00 0.18% 1,000,000.00 0.18% 0.00

RE0935685 CERTIFICATES OF DEPOSIT 0.300 12/27/2012 NR NR 3,000,000.00 3,000,000.00 0.54% 3,000,000.00 0.54% 0.24

ISSUER TOTAL 4,000,000.00 4,000,000.00 0.72% 4,000,000.00 0.72% 0.18

GOLDMAN SACHS MMF
RE038141W323 CASH AND CASH EQUIVALENTS 0.000 10/1/2012 AAAm Aaa 1,000,000.00 1,000,000.00 0.18% 1,000,000.00 0.18% 0.00

ISSUER TOTAL 1,000,000.00 1,000,000.00 0.18% 1,000,000.00 0.18% 0.00

KATAHDIN TRUST
RE0857665 CERTIFICATES OF DEPOSIT 0.010 3/6/2013 NR NR 60,000.00 60,000.00 0.01% 60,000.00 0.01% 0.43

RE0857590 CERTIFICATES OF DEPOSIT 0.010 5/18/2013 NR NR 100,000.00 100,000.00 0.02% 100,000.00 0.02% 0.63

RE0111111 CERTIFICATES OF DEPOSIT 0.010 9/8/2013 NR NR 200,000.00 200,000.00 0.04% 200,000.00 0.04% 0.94

ISSUER TOTAL 360,000.00 360,000.00 0.06% 360,000.00 0.06% 0.77

BOA MERRILL LYNCH
RE0BOFANOW06CASH AND CASH EQUIVALENTS 0.000 10/1/2012 NR NR 200,000.00 200,000.00 0.04% 200,000.00 0.04% 0.00

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

CITIZENS BANK
RE0CITIZENS4 CASH AND CASH EQUIVALENTS 0.000 10/1/2012 NR NR 200,000.00 200,000.00 0.04% 200,000.00 0.04% 0.00

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

NORTHEAST BANK
RE0908773 CERTIFICATES OF DEPOSIT 0.900 4/12/2013 NR NR 200,000.00 200,000.00 0.04% 200,000.00 0.04% 0.53

ISSUER TOTAL 200,000.00 200,000.00 0.04% 200,000.00 0.04% 0.53

CITIGROUP NOW
RE0CITIGOVT2 CASH AND CASH EQUIVALENTS 0.000 10/1/2012 NR NR 200,000.00 200,000.00 0.04% 200,000.00 0.04% 0.00

ISSUER TOTAL 200,000.00 200,000.00 0.04% 200,000.00 0.04% 0.00
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Maine State Treasurer
GASB 40 - Deposit and Investment Risk Disclosure

As of September 30, 2012

SACO & BEDDFORD
RE0222222 CERTIFICATES OF DEPOSIT 0.450 6/9/2013 NR NR 100,000.00 100,000.00 0.02% 100,000.00 0.02% 0.69

ISSUER TOTAL 100,000.00 100,000.00 0.02% 100,000.00 0.02% 0.69

GRAND TOTAL 554,960,000.00 558,209,451.25 100.00% 557,390,374.38 100.00%
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Maine State Treasurer
Securities Purchased

During the Month Ended September 30, 2012

CUSIP ISSUER DATE COUPON MATURITY CALL DATE
PAR 

VALUE/SHARES UNIT COST PRINCIPAL

ACCRUED 
INTEREST 

PURCHASED YIELD

CASH AND EQUIVALENTS

TDBANKMF1 TD BANKNORTH 9/5/2012 0.100 V 7,000,000.00 100.00 7,000,000.00 0.00 0.100 V

USBANKMF6 U.S. BANK 9/7/2012 0.100 V 24,000,000.00 100.00 24,000,000.00 0.00 0.100 V

TDBANKMF1 TD BANKNORTH 9/14/2012 0.100 V 10,000,000.00 100.00 10,000,000.00 0.00 0.100 V

TDBANKMF1 TD BANKNORTH 9/20/2012 0.100 V 25,000,000.00 100.00 25,000,000.00 0.00 0.100 V

TOTAL: 66,000,000.00 66,000,000.00 0.00

REPURCHASE AGREEMENTS

RE0936949 MORGAN STANLEY 9/7/2012 0.190 9/10/2012 35,000,000.00 100.00 35,000,000.00 0.00 0.19

RE0936956 MORGAN STANLEY 9/10/2012 0.180 9/11/2012 9,000,000.00 100.00 9,000,000.00 0.00 0.18

RE0936964 MORGAN STANLEY 9/11/2012 0.200 9/12/2012 12,000,000.00 100.00 12,000,000.00 0.00 0.20

RE0936972 MORGAN STANLEY 9/12/2012 0.200 9/13/2012 24,000,000.00 100.00 24,000,000.00 0.00 0.20

RE0936980 MORGAN STANLEY 9/14/2012 0.250 9/17/2012 55,000,000.00 100.00 55,000,000.00 0.00 0.25

RE0936998 MORGAN STANLEY 9/17/2012 0.190 9/18/2012 58,000,000.00 100.00 58,000,000.00 0.00 0.19

RE0937004 MORGAN STANLEY 9/17/2012 0.170 9/24/2012 30,000,000.00 100.00 30,000,000.00 0.00 0.17

RE0937012 BOA MERRILL LYNCH 9/18/2012 0.180 9/19/2012 103,000,000.00 100.00 103,000,000.00 0.00 0.18

RE0937020 MORGAN STANLEY 9/19/2012 0.170 9/20/2012 129,000,000.00 100.00 129,000,000.00 0.00 0.17

RE0937038 MORGAN STANLEY 9/20/2012 0.180 9/21/2012 79,000,000.00 100.00 79,000,000.00 0.00 0.18

RE0937046 BOA MERRILL LYNCH 9/21/2012 0.180 9/24/2012 137,000,000.00 100.00 137,000,000.00 0.00 0.18

RE0937053 MORGAN STANLEY 9/24/2012 0.180 9/25/2012 108,000,000.00 100.00 108,000,000.00 0.00 0.18

RE0937061 MORGAN STANLEY 9/24/2012 0.170 10/1/2012 40,000,000.00 100.00 40,000,000.00 0.00 0.17

RE0937079 BOA MERRILL LYNCH 9/25/2012 0.190 9/26/2012 107,000,000.00 100.00 107,000,000.00 0.00 0.19

RE0937087 BOA MERRILL LYNCH 9/26/2012 0.180 9/27/2012 92,000,000.00 100.00 92,000,000.00 0.00 0.18

RE0937095 MORGAN STANLEY 9/27/2012 0.170 9/28/2012 32,000,000.00 100.00 32,000,000.00 0.00 0.17

RE0937103 MORGAN STANLEY 9/28/2012 0.150 10/1/2012 63,000,000.00 100.00 63,000,000.00 0.00 0.15

TOTAL: 1,113,000,000.00 1,113,000,000.00 0.00
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Maine State Treasurer
Securities Purchased

During the Month Ended September 30, 2012

CUSIP ISSUER DATE COUPON MATURITY CALL DATE
PAR 

VALUE/SHARES UNIT COST PRINCIPAL

ACCRUED 
INTEREST 

PURCHASED YIELD

CERTIFICATES OF DEPOSIT

RE0111111 KATAHDIN TRUST 9/8/2012 0.010 9/8/2013 200,000.00 100.00 200,000.00 0.00 0.01

RE0222222 SACO & BEDDFORD 9/9/2012 0.450 6/9/2013 100,000.00 100.00 100,000.00 0.00 0.45

TOTAL: 300,000.00 300,000.00 0.00

GRAND TOTAL: 1,179,300,000.00 1,179,300,000.00 0.00
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Maine State Treasurer
Securities Sold and Matured

During the Month Ended September 30, 2012

CUSIP ISSUER DATE COUPON
MATURITY/
CALL DATE

PAR 
VALUE/SHARES ORIGINAL COST

AMORTIZED 
COST AT SALE 
OR MATURITY
ACCRETION / 

(AMORT)

SALE / 
MATURITY 

PRICE

MARKET VALUE 
AT SALE OR 
MATURITY / 
CHANGE IN 

MARKET VALUE
REALIZED 

GAIN (LOSS)

ACCRUED 
INTEREST 

SOLD
INTEREST 
RECEIVED

INTEREST 
EARNED YIELD

CASH AND EQUIVALENTS

TDBANKMF1 TD BANKNORTH 9/4/2012 0.100 V 60,000,000.00 60,000,000.00 60,000,000.00 100.00 60,000,000.00 0.00 0.00 0.00 0.00 0.100 V

0.00 0.00

USBANKMF6 U.S. BANK 9/6/2012 0.100 V 24,000,000.00 24,000,000.00 24,000,000.00 100.00 24,000,000.00 0.00 0.00 0.00 0.00 0.100 V

0.00 0.00

TDBANKMF1 TD BANKNORTH 9/13/2012 0.100 V 9,000,000.00 9,000,000.00 9,000,000.00 100.00 9,000,000.00 0.00 0.00 0.00 0.00 0.100 V

0.00 0.00

93,000,000.00 93,000,000.00 93,000,000.00 93,000,000.00 0.00 0.00 0.00 0.00
TOTAL: 0.00 0.00

REPURCHASE AGREEMENTS

RE0936360 MORGAN STANLEY 9/4/2012 0.180 9/4/2012 38,000,000.00 38,000,000.00 38,000,000.00 0.00 38,000,000.00 0.00 760.00 0.00 570.00 0.18

0.00 0.00

RE0936949 MORGAN STANLEY 9/10/2012 0.190 9/10/2012 35,000,000.00 35,000,000.00 35,000,000.00 0.00 35,000,000.00 0.00 554.16 0.00 554.16 0.19

0.00 0.00

RE0936956 MORGAN STANLEY 9/11/2012 0.180 9/11/2012 9,000,000.00 9,000,000.00 9,000,000.00 0.00 9,000,000.00 0.00 45.00 0.00 45.00 0.18

0.00 0.00

RE0936964 MORGAN STANLEY 9/12/2012 0.200 9/12/2012 12,000,000.00 12,000,000.00 12,000,000.00 0.00 12,000,000.00 0.00 66.66 0.00 66.66 0.20

0.00 0.00

RE0936972 MORGAN STANLEY 9/13/2012 0.200 9/13/2012 24,000,000.00 24,000,000.00 24,000,000.00 0.00 24,000,000.00 0.00 133.33 0.00 133.33 0.20

0.00 0.00

RE0936980 MORGAN STANLEY 9/17/2012 0.250 9/17/2012 55,000,000.00 55,000,000.00 55,000,000.00 0.00 55,000,000.00 0.00 1,145.83 0.00 1,145.83 0.25

0.00 0.00

RE0936998 MORGAN STANLEY 9/18/2012 0.190 9/18/2012 58,000,000.00 58,000,000.00 58,000,000.00 0.00 58,000,000.00 0.00 306.11 0.00 306.11 0.19

0.00 0.00

RE0937012 BOA MERRILL LYNCH 9/19/2012 0.180 9/19/2012 103,000,000.00 103,000,000.00 103,000,000.00 0.00 103,000,000.00 0.00 515.00 0.00 515.00 0.18

0.00 0.00

RE0937020 MORGAN STANLEY 9/20/2012 0.170 9/20/2012 129,000,000.00 129,000,000.00 129,000,000.00 0.00 129,000,000.00 0.00 609.17 0.00 609.17 0.17

0.00 0.00

RE0937038 MORGAN STANLEY 9/21/2012 0.180 9/21/2012 79,000,000.00 79,000,000.00 79,000,000.00 0.00 79,000,000.00 0.00 395.00 0.00 395.00 0.18

0.00 0.00

RE0937004 MORGAN STANLEY 9/24/2012 0.170 9/24/2012 30,000,000.00 30,000,000.00 30,000,000.00 0.00 30,000,000.00 0.00 991.67 0.00 991.67 0.17

0.00 0.00

RE0937046 BOA MERRILL LYNCH 9/24/2012 0.180 9/24/2012 137,000,000.00 137,000,000.00 137,000,000.00 0.00 137,000,000.00 0.00 2,055.01 0.00 2,055.01 0.18

0.00 0.00
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Maine State Treasurer
Securities Sold and Matured

During the Month Ended September 30, 2012

CUSIP ISSUER DATE COUPON
MATURITY/
CALL DATE

PAR 
VALUE/SHARES ORIGINAL COST

AMORTIZED 
COST AT SALE 
OR MATURITY
ACCRETION / 

(AMORT)

SALE / 
MATURITY 

PRICE

MARKET VALUE 
AT SALE OR 
MATURITY / 
CHANGE IN 

MARKET VALUE
REALIZED 

GAIN (LOSS)

ACCRUED 
INTEREST 

SOLD
INTEREST 
RECEIVED

INTEREST 
EARNED YIELD

RE0937053 MORGAN STANLEY 9/25/2012 0.180 9/25/2012 108,000,000.00 108,000,000.00 108,000,000.00 0.00 108,000,000.00 0.00 540.00 0.00 540.00 0.18

0.00 0.00

RE0937079 BOA MERRILL LYNCH 9/26/2012 0.190 9/26/2012 107,000,000.00 107,000,000.00 107,000,000.00 0.00 107,000,000.00 0.00 564.72 0.00 564.72 0.19

0.00 0.00

RE0937087 BOA MERRILL LYNCH 9/27/2012 0.180 9/27/2012 92,000,000.00 92,000,000.00 92,000,000.00 0.00 92,000,000.00 0.00 460.01 0.00 460.01 0.18

0.00 0.00

RE0937095 MORGAN STANLEY 9/28/2012 0.170 9/28/2012 32,000,000.00 32,000,000.00 32,000,000.00 0.00 32,000,000.00 0.00 151.11 0.00 151.11 0.17

0.00 0.00

1,048,000,000.00 1,048,000,000.00 1,048,000,000.00 1,048,000,000.00 0.00 9,292.78 0.00 9,102.78
TOTAL: 0.00 0.00

CERTIFICATES OF DEPOSIT

RE0856162 KATAHDIN TRUST 9/8/2012 0.010 9/8/2012 200,000.00 200,000.00 200,000.00 100.00 200,000.00 0.00 20.05 0.00 0.11 0.01

0.00 0.00

RE0853631 SACO & BEDDFORD 9/9/2012 0.770 9/9/2012 100,000.00 100,000.00 100,000.00 100.00 100,000.00 0.00 451.87 0.00 13.40 0.77

0.00 0.00

300,000.00 300,000.00 300,000.00 300,000.00 0.00 471.92 0.00 13.51
TOTAL: 0.00 0.00

1,141,300,000.00$    1,141,300,000.00 1,141,300,000.00 1,141,300,000.00 0.00 9,764.70 0.00 9,116.29
GRAND TOTAL: 0.00 0.00
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Maine State Treasurer
Transaction Report

For the Month Ended September 30, 2012

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

TOTAL BALANCE

9/1/2012 RE038141W323 INTEREST CASH EQUIV GOLDMAN SACHS MMF 1/0/1900 0.00 0.00 5.27 5.27 5.27

RE0ANDROBNK7INTEREST CASH EQUIV ANDROSCOGGIN 1/0/1900 0.00 0.00 6,369.86 6,369.86 6,375.13

RE0BANGORSA9INTEREST CASH EQUIV BANGOR SAVINGS 1/0/1900 0.00 0.00 3,511.48 3,511.48 9,886.61

RE0BATHSAVI3 INTEREST CASH EQUIV BATH SAVINGS 1/0/1900 0.00 0.00 2,208.22 2,208.22 12,094.83

RE0BHARBRMF3INTEREST CASH EQUIV BAR HARBOR 1/0/1900 0.00 0.00 2,547.95 2,547.95 14,642.78

RE0BIDDEFRD2 INTEREST CASH EQUIV BIDDEFORD SAVINGS BANK 1/0/1900 0.00 0.00 313.70 313.70 14,956.48

RE0CAMDENNB9INTEREST CASH EQUIV CAMDEN NATIONAL 1/0/1900 0.00 0.00 6,967.53 6,967.53 21,924.01

RE0TDBANKMF1INTEREST CASH EQUIV TD BANKNORTH 1/0/1900 0.00 0.00 5,572.60 5,572.60 27,496.61

RE0USBANKMF6INTEREST CASH EQUIV U.S. BANK 1/0/1900 0.00 0.00 3,397.39 3,397.39 30,894.00

9/4/2012 RE0936360 MATURITY REPO MORGAN STANLEY 9/4/2012 38,000,000.00 38,000,000.00 760.00 38,000,760.00 38,031,654.00

RE0TDBANKMF1SELL CASH EQUIV TD BANKNORTH 1/0/1900 60,000,000.00 60,000,000.00 0.00 60,000,000.00 98,031,654.00

9/5/2012 RE0TDBANKMF1BUY CASH EQUIV TD BANKNORTH 1/0/1900 7,000,000.00 7,000,000.00 0.00 (7,000,000.00) 91,031,654.00

9/6/2012 RE0USBANKMF6SELL CASH EQUIV U.S. BANK 1/0/1900 24,000,000.00 24,000,000.00 0.00 24,000,000.00 115,031,654.00

9/7/2012 RE0936949 BUY REPO MORGAN STANLEY 9/10/2012 35,000,000.00 35,000,000.00 0.00 (35,000,000.00) 80,031,654.00

RE0USBANKMF6BUY CASH EQUIV U.S. BANK 1/0/1900 24,000,000.00 24,000,000.00 0.00 (24,000,000.00) 56,031,654.00

9/8/2012 RE0111111 BUY CD KATAHDIN TRUST 9/8/2013 200,000.00 200,000.00 0.00 (200,000.00) 55,831,654.00

RE0856162 MATURITY CD KATAHDIN TRUST 9/8/2012 200,000.00 200,000.00 20.05 200,020.05 56,031,674.05

9/9/2012 RE0222222 BUY CD SACO & BEDDFORD 6/9/2013 100,000.00 100,000.00 0.00 (100,000.00) 55,931,674.05

RE0853631 MATURITY CD SACO & BEDDFORD 9/9/2012 100,000.00 100,000.00 451.87 100,451.87 56,032,125.92

9/10/2012 RE0936956 BUY REPO MORGAN STANLEY 9/11/2012 9,000,000.00 9,000,000.00 0.00 (9,000,000.00) 47,032,125.92

RE0936949 MATURITY REPO MORGAN STANLEY 9/10/2012 35,000,000.00 35,000,000.00 554.16 35,000,554.16 82,032,680.08

9/11/2012 RE0936964 BUY REPO MORGAN STANLEY 9/12/2012 12,000,000.00 12,000,000.00 0.00 (12,000,000.00) 70,032,680.08

RE0936956 MATURITY REPO MORGAN STANLEY 9/11/2012 9,000,000.00 9,000,000.00 45.00 9,000,045.00 79,032,725.08

9/12/2012 RE0936972 BUY REPO MORGAN STANLEY 9/13/2012 24,000,000.00 24,000,000.00 0.00 (24,000,000.00) 55,032,725.08

RE0936964 MATURITY REPO MORGAN STANLEY 9/12/2012 12,000,000.00 12,000,000.00 66.66 12,000,066.66 67,032,791.74

9/13/2012 RE0936972 MATURITY REPO MORGAN STANLEY 9/13/2012 24,000,000.00 24,000,000.00 133.33 24,000,133.33 91,032,925.07

RE0TDBANKMF1SELL CASH EQUIV TD BANKNORTH 1/0/1900 9,000,000.00 9,000,000.00 0.00 9,000,000.00 100,032,925.07

9/14/2012 RE0936980 BUY REPO MORGAN STANLEY 9/17/2012 55,000,000.00 55,000,000.00 0.00 (55,000,000.00) 45,032,925.07

RE0TDBANKMF1BUY CASH EQUIV TD BANKNORTH 1/0/1900 10,000,000.00 10,000,000.00 0.00 (10,000,000.00) 35,032,925.07

9/16/2012 3135G0HG1 INTEREST INSTR FNMA 3/16/2015 0.00 0.00 18,750.00 18,750.00 35,051,675.07

31398AYY2 . INTEREST INSTR FNMA 9/16/2014 0.00 0.00 150,000.00 150,000.00 35,201,675.07

31398AYY2 INTEREST INSTR FNMA 9/16/2014 0.00 0.00 150,000.00 150,000.00 35,351,675.07

9/17/2012 RE0936998 BUY REPO MORGAN STANLEY 9/18/2012 58,000,000.00 58,000,000.00 0.00 (58,000,000.00) (22,648,324.93)

RE0937004 BUY REPO MORGAN STANLEY 9/24/2012 30,000,000.00 30,000,000.00 0.00 (30,000,000.00) (52,648,324.93)

RE0936980 MATURITY REPO MORGAN STANLEY 9/17/2012 55,000,000.00 55,000,000.00 1,145.83 55,001,145.83 2,352,820.90

9/18/2012 RE0937012 BUY REPO BOA MERRILL LYNCH 9/19/2012 103,000,000.00 103,000,000.00 0.00 (103,000,000.00) (100,647,179.10)

RE0936998 MATURITY REPO MORGAN STANLEY 9/18/2012 58,000,000.00 58,000,000.00 306.11 58,000,306.11 (42,646,872.99)

9/19/2012 RE0937020 BUY REPO MORGAN STANLEY 9/20/2012 129,000,000.00 129,000,000.00 0.00 (129,000,000.00) (171,646,872.99)
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Maine State Treasurer
Transaction Report

For the Month Ended September 30, 2012

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

TOTAL BALANCE

RE0937012 MATURITY REPO BOA MERRILL LYNCH 9/19/2012 103,000,000.00 103,000,000.00 515.00 103,000,515.00 (68,646,357.99)

9/20/2012 RE0937038 BUY REPO MORGAN STANLEY 9/21/2012 79,000,000.00 79,000,000.00 0.00 (79,000,000.00) (147,646,357.99)

RE0TDBANKMF1BUY CASH EQUIV TD BANKNORTH 1/0/1900 25,000,000.00 25,000,000.00 0.00 (25,000,000.00) (172,646,357.99)

RE0937020 MATURITY REPO MORGAN STANLEY 9/20/2012 129,000,000.00 129,000,000.00 609.17 129,000,609.17 (43,645,748.82)

9/21/2012 RE0937046 BUY REPO BOA MERRILL LYNCH 9/24/2012 137,000,000.00 137,000,000.00 0.00 (137,000,000.00) (180,645,748.82)

RE0937038 MATURITY REPO MORGAN STANLEY 9/21/2012 79,000,000.00 79,000,000.00 395.00 79,000,395.00 (101,645,353.82)

9/24/2012 RE0937053 BUY REPO MORGAN STANLEY 9/25/2012 108,000,000.00 108,000,000.00 0.00 (108,000,000.00) (209,645,353.82)

RE0937061 BUY REPO MORGAN STANLEY 10/1/2012 40,000,000.00 40,000,000.00 0.00 (40,000,000.00) (249,645,353.82)

RE0937004 MATURITY REPO MORGAN STANLEY 9/24/2012 30,000,000.00 30,000,000.00 991.67 30,000,991.67 (219,644,362.15)

RE0937046 MATURITY REPO BOA MERRILL LYNCH 9/24/2012 137,000,000.00 137,000,000.00 2,055.01 137,002,055.01 (82,642,307.14)

9/25/2012 RE0937079 BUY REPO BOA MERRILL LYNCH 9/26/2012 107,000,000.00 107,000,000.00 0.00 (107,000,000.00) (189,642,307.14)

RE0937053 MATURITY REPO MORGAN STANLEY 9/25/2012 108,000,000.00 108,000,000.00 540.00 108,000,540.00 (81,641,767.14)

9/26/2012 RE0937087 BUY REPO BOA MERRILL LYNCH 9/27/2012 92,000,000.00 92,000,000.00 0.00 (92,000,000.00) (173,641,767.14)

RE0937079 MATURITY REPO BOA MERRILL LYNCH 9/26/2012 107,000,000.00 107,000,000.00 564.72 107,000,564.72 (66,641,202.42)

9/27/2012 RE0937095 BUY REPO MORGAN STANLEY 9/28/2012 32,000,000.00 32,000,000.00 0.00 (32,000,000.00) (98,641,202.42)

RE0937087 MATURITY REPO BOA MERRILL LYNCH 9/27/2012 92,000,000.00 92,000,000.00 460.01 92,000,460.01 (6,640,742.41)

9/28/2012 RE0937103 BUY REPO MORGAN STANLEY 10/1/2012 63,000,000.00 63,000,000.00 0.00 (63,000,000.00) (69,640,742.41)

RE0937095 MATURITY REPO MORGAN STANLEY 9/28/2012 32,000,000.00 32,000,000.00 151.11 32,000,151.11 (37,640,591.30)

9/30/2012 912828RK8 INTEREST UST US TREASURY 9/30/2013 0.00 0.00 6,250.00 6,250.00 (37,634,341.30)

37,634,341.30     

-                       

Net Contributions

Net Withdrawals
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Maine State Treasurer
Upcoming Cash Activity

For the next 30 days

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

10/01/12 MATURITY RE0804212 MORGAN STANLEY REPO AGRMT 0.170 10/01/12 40,000,000.00                 40,000,000.00                 1,322.22 40,001,322.22

10/01/12 MATURITY RE0804212 MORGAN STANLEY REPO AGRMT 0.150 10/01/12 63,000,000.00                 63,000,000.00                 787.50 63,000,787.50
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