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Fixed Income Market Review
July 31, 2006

Gross Domestic Product (Quarter-Over-Quarter)
06/30/01 - 06/30/06
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Economic Indicators & Monetary Policy — The U.S. economy grew
at a 2.5 percent annual rate in the second quarter. (See Chart 1.) This was
less than half the pace of the prior three months and below market
expectations. Weakening consumer spending as energy prices climbed and
reduced business investment in new equipment contributed to the slower
growth.

In his mid-month testimony to Congress, Fed Chairman Ben Bernanke
expressed his opinion that the cooling economy may help slow the pace of
inflation in the coming months. With the second quarter GDP figures
released at month-end now confirming a slowdown, the markets have
reduced their expectations for increases in the federal funds target rate for
the remainder of the year.

If the Fed does not raise the overnight target rate at its next scheduled
meeting on August 8", it still may take action later this year. Several
inflation reports released in July were above forecasted levels, continuing to
be a primary concern. The Fed may wish to pause to evaluate economic
data and the impact of the rate increases already in place.

As Chairman Bernanke noted in his testimony to Congress this month,
monetary policy acts with a lag between changes in interest rates and its
impact on the economy. The Fed may be concerned that after steadily
tightening monetary policy over the past two years, the U.S. economy may
now experience a sharper than anticipated downturn.

Yield Curve & Spreads - Treasury yields were lower across the curve
at month end with reports of the economy cooling and the Fed signaling that
it may not raise rates at the next meeting on August 8"

At the end of July, three-month Treasury bills yielded 5.04 percent, six-
month Treasury bills yielded 5.14 percent, two-year Treasuries yielded 4.96
percent, three-year Treasuries yielded 4.92 percent, five-year Treasuries
yielded 4.90 percent, 10-year Treasuries yielded 4.98 percent and 30-year
bonds yielded 5.07. (See Chart 2.)
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Maine State Treasurer-Pooled Cash Account

Activity and Performance Summary
for the period July 1, 2006 - July 31, 2006

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
Accretion (Amortization) for the Period
Ending Amortized Cost Value
Ending Fair Value

Unrealized Gain (Loss)

0.00
2,104,914.24
137,865.27
0.00

52,963,881.48
15,951.23
102,916.67
0.00

779,890,826.45

2,242,779.51

(53,082,749.38)
1,106,390.44
730,157,247.02
729,149,655.75
(1,007,591.27)

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

U.S. Instrumentality
Corporate

Sales and Maturities
Commercial Paper
Certificates of Deposit
U.S. Treasury

Total

Detail of Amortized Cost Basis Return

Interest
Earned

1,713,254.20
3,775.97
0.00
37,616.41
55,946.23
345,741.32
53,508.33

0.00
6,756.91
5,697.51

2,222,296.88

Accretion Realized Total
(Amortization) Gain (Loss) Income

0.00 0.00 1,713,254.20
0.00 0.00 3,775.97
546,893.87 0.00 546,893.87
0.00 0.00 37,616.41
14,994.52 0.00 70,940.75
12,865.76 0.00 358,607.08
(8,940.74) 0.00 44,567.59
537,283.97 0.00 537,283.97
0.00 0.00 6,756.91
3,293.06 0.00 8,990.57
1,106,390.44 0.00 3,328,687.32

Annualized Comparative Rates of Return

Twelve
Month Trailing

Fed Funds 4.36%
Overnight Repo 4.25%
3 Month T-Bill 4.32%
6 Month T-Bill 4.55%
1 Year T-Note 4.56%
2 Year T-Note 4.58%
5 Year T-Note 4.58%

Six
Month Trailing
4.84%
4.73%
4.79%
4.97%
4.95%
4.92%

4.89%

For the Month
5.25%

5.11%
5.07%
5.26%
5.22%
5.12%

5.04%

Interest Earned

Accretion (Amortization)

Summary of Amortized Cost Basis Return for the Period

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

Total Portfolio
2,222,296.88
1,106,390.44

0.00
3,328,687.32
771,779,316.85

5.08%

5.05%

4.62%
85

Excl. Cash Eq.
509,042.68
1,106,390.44

0.00
1,615,433.12
393,811,574.92
4.83%

4.78%

4.43%
158

Amortized Cost Summary - Page 1

MBIA Asset Management Group




Maine State Treasurer-Pooled Cash Account

Activity and Performance Summary
for the period July 1, 2006 - July 31, 2006

Fair Value Basis Activity Summary Detail of Fair Value Basis Return
Beginning Fair Value 778,541,436.95 Interest Change in Total
. Earned Fair Value Income
Additions
c ibuti 0.00 Current Holdings
ontributions ' Cash and Equivalents 1,713,254.20 0.00 1,713,254.20
Interest Received 2,104.914.24 Repurchase Agreement 3,775.97 0.00 3,775.97
Accrued Interest Sold 137,865.27 Commercial Paper 0.00 544,157.37 544,157.37
Certificates of Deposit 37,616.41 0.00 37,616.41
U.S. Treasury 55,946.23 47,113.12 103,059.35
Total Additions 2,242,779.51 U.S. Instrumentality 345,741.32 281,190.50 626,931.82
. Corporate 53,508.33 21,390.00 74,898.33
Deductions
Sales and Maturities
Withd: 1 52,963,381.48
fHhdrawais Commercial Paper 0.00 550,087.68 550,087.68
Fees Paid 15,951.23 Certificates of Deposit 6,756.91 0.00 6,756.91
Accrued Interest Purchased 102,916.67 U.S. Treasury 5,697.51 4,250.00 9,947.51
Total 2,222,296.88 1,448,188.67 3,670,485.55
Total Deductions (53,082,749.38)
Change in Fair Value for the Period 1,448,188.67
Ending Fair Value 729,149,655.75
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 4.36% 4.84% 5.25% Interest Earned 2,222.296.88 509,042.68
i i 1.448.188.67 1.448,188.67
Overnight Repo 4.25% 4.73% 5.11% Change in Fair Value —A20.80.00 —A0.80.00
Total Income on Portfolio 3,670,485.55 1,957,231.35
3 Month T-Bill 4.12% 4.62% 4.95%
Average Daily Historical Cost 771,779,316.85 393,811,574.92
_Ri 0 0, 0,
6 Month T-Bill 411% 4.56% 5.65% Annualized Return 5.60% 5.85%
1 Year T-Note 3.56% 4.01% 6.59% Annualized Return Net of Fees 5.58% 5.80%
2 Year T-Note 2.54% 2.88% 8.83% Annualized Return Year to Date Net of Fees 4.69% 4.54%
5 Year T-Note 0.23% 0.30% 14.48% Weighted Average Effective Maturity in Days 85 158

Fair Value Summary - Page 1 MBIA Asset Management Group




Maine State Treasurer-Pooled Cash Account

Recap of Securities Held

July 31, 2006
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 337,000,000.00 337,000,000.00 337,000,000.00 0.00 1 1 46.19 5.34 0.00
Repurchase Agreement 2,760,000.00 2,760,000.00 2,760,000.00 0.00 320 320 0.38 1.59 0.87
Commercial Paper 227,885,927.38 228,432,821.25 228,430,084.75 (2,736.50) 20 20 31.23 5.45 0.05
Certificates of Deposit 12,843,973.00 12,843,973.00 12,843,973.00 0.00 240 240 1.76 433 0.64
U.S. Treasury 20,054,546.88 20,131,918.61 20,080,800.00 (51,118.61) 365 365 2.75 4.77 0.96
U.S. Instrumentality 109,175,286.98 109,149,418.86 108,225,318.00 (924,100.86) 338 338 14.96 3.93 0.87
Corporate 19,946,632.50 19,839,115.30 19,809,480.00 (29,635.30) 456 456 2.73 5.11 1.17
TOTAL 729,666,366.74 730,157,247.02 729,149,655.75 (1,007,591.27) 85 85 100.00 5.11 0.22
* Weighted Average Yield is calculated on a "yield to worst" basis.
Portfolio / Segment Diversification

[l Cash and Equivalents 46.2%

[ Repurchase Agreement 0.4%

[ Commercial Paper 31.2%

Certificates of Deposit 1.8%

U.S. Treasury 2.7%

[ U.S. Instrumentality 15.0%

[l Corporate 2.7%

Total: 100.0%

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

July 31, 2006

Historical Cost

Maturity Historical Cost Percent

Under 90 Days 577,024,822.38 79.08%

90 To 180 Days 35,528,201.75 4.87%

180 Days to 1 Year 52,234,171.26 7.16%

1 To 2 Years 47,281,667.82 6.48%

2To 5 Years 17,597,503.53 2.41%

Over 5 Years 0.00 0.00%

729,666,366.74 100.00%

Maturity Distribution
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Maine State Treasurer-Pooled Cash Account

Securities Held

July 31, 2006
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
Citizens Bank 07/31/06 5.340V 222,000,000.00 222,000,000.00 222,000,000.00 222,000,000.00 0.00 1,151,654.55  1,081,672.02 1,081,672.02 3042 5.34
0.00 0.00 0.00
TD Banknorth 07/31/06 5.330V 115,000,000.00 115,000,000.00 115,000,000.00 115,000,000.00 0.00 657,834.69 631,582.18 631,582.19 1576 5.33
0.00 0.00 0.00
337,000,000.00 337,000,000.00 337,000,000.00 337,000,000.00 0.00 1,809,489.24  1,713,254.20 1,713,254.21 46.19
TOTAL 0.00 0.00 0.00
Repurchase Agreement
Farm Credit ME 02/07/06 1.125 01/31/07 200,000.00 200,000.00 200,000.00 200,000.00 0.00 0.00 193.75 1,093.75 0.03  1.13
0.00 0.00 0.00
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 0.00 195.90 568.75 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 3,386.32 3,495.56 033 1.63
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 3,775.97 5,158.06 0.38
TOTAL 0.00 0.00 0.00
Commercial Paper
23834RH23 07/20/06 0.000 08/02/06 6,295,000.00 6,282,952.07 6,294,073.24 6,294,055.75 (17.49) 0.00 0.00 0.00 0.86 5.38
Davenport 0.00 11,121.17 11,103.68
61777MH23 07/10/06 0.000 08/02/06 6,000,000.00 5,979,568.33 5,999,111.67 5,999,100.00 (11.67) 0.00 0.00 0.00 082 542
Morrigan TRR Funding 0.00 19,543.34 19,531.67
0527M1H40 07/21/06 0.000 08/04/06 5,000,000.00 4,989,675.00 4,997,787.50 4,997,750.00 (37.50) 0.00 0.00 0.00 0.68  5.39
Autobahn 0.00 8,112.50 8,075.00
23834RH72 07/11/06 0.000 08/07/06 11,000,000.00 10,956,192.50 10,990,265.00 10,990,210.00 (55.00) 0.00 0.00 0.00 1.50 541
Davenport 0.00 34,072.50 34,017.50
1908 W3HA2 07/10/06 0.000 08/10/06 4,000,000.00 3,981,641.11 3,994,670.00 3,994,640.00 (30.00) 0.00 0.00 0.00 0.55 543
Cobbler Funding 0.00 13,028.89 12,998.89
16277TMHB2 07/12/06 0.000 08/11/06 15,000,000.00 14,933,500.00 14,977,833.33 14,977,650.00 (183.33) 0.00 0.00 0.00 205 542
Checkpoint Charlie 0.00 44,333.33 44,150.00
61777TMHB3 07/17/06 0.000 08/11/06 8,000,000.00 7,970,388.89 7,988,155.56 7,988,080.00 (75.56) 0.00 0.00 0.00 1.09 542
Morrigan TRR Funding 0.00 17,766.67 17,691.11
56274MHES5 07/20/06 0.000 08/14/06 3,000,000.00 2,988,833.33 2,994,193.33 2,994,150.00 (43.33) 0.00 0.00 0.00 041 545
Manbhatten Asset 0.00 5,360.00 5,316.67
64072MHE3 07/10/06 0.000 08/14/06 10,000,000.00 9,948,180.56 9,980,752.78 9,980,500.00 (252.78) 0.00 0.00 0.00 136 543
Neptune Funding Corp 0.00 32,572.22 32,319.44

Holdings - Page 1
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Maine State Treasurer-Pooled Cash Account

Securities Held

July 31, 2006
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
Commercial Paper
9815A3HG2 07/06/06 0.000 08/16/06 15,000,000.00 14,908,604.17 14,966,562.50 14,966,250.00 (312.50) 0.00 0.00 0.00 2.04 546
World Omni Vehicle 0.00 57,958.33 57,645.83
07712UHH3 07/17/06 0.000 08/17/06 15,000,000.00 14,931,412.50 14,964,600.00 14,964,000.00 (600.00) 0.00 0.00 0.00 205 541
Beethoven Funding 0.00 33,187.50 32,587.50
64072MHJ2 07/10/06 0.000 08/18/06 10,000,000.00 9,942,258.33 9,974,830.55 9,974,500.00 (330.55) 0.00 0.00 0.00 136 5.44
Neptune Funding Corp 0.00 32,572.22 32,241.67
74775MHI1 07/17/06 0.000 08/18/06 5,015,000.00 4,991,240.04 5,002,377.52 5,002,211.75 (165.77) 0.00 0.00 0.00 0.68 543
Quatro Pro 0.00 11,137.48 10,971.71
0527M1HMO 07/20/06 0.000 08/21/06 15,000,000.00 14,928,533.33 14,955,333.33 14,955,000.00 (333.33) 0.00 0.00 0.00 205 546
Autobahn 0.00 26,800.00 26,466.67
4986K 1HN4 07/20/06 0.000 08/22/06 9,000,000.00 8,955,780.00 8,971,860.00 8,971,740.00 (120.00) 0.00 0.00 0.00 123 546
Klio III 0.00 16,080.00 15,960.00
12776SHP3 07/21/06 0.000 08/23/06 20,000,000.00 19,901,550.00 19,934,366.67 19,934,800.00 433.33 0.00 0.00 0.00 273 547
Cairn High One LLC 0.00 32,816.67 33,250.00
8670X3HP7 07/12/06 0.000 08/23/06 10,000,000.00 9,937,816.67 9,967,427.78 9,967,000.00 (427.78) 0.00 0.00 0.00 136 5.44
Sunbelt Funding 0.00 29,611.11 29,183.33
74775MHQ5 07/25/06 0.000 08/24/06 12,775,000.00 12,717,938.33 12,731,252.72 12,731,437.25 184.53 0.00 0.00 0.00 1.74  5.46
Quatro Pro 0.00 13,314.39 13,498.92
0717MDHRO 07/25/06 0.000 08/25/06 9,000,000.00 8,958,460.00 8,967,840.00 8,967,870.00 30.00 0.00 0.00 0.00 123 546
Bavaria 0.00 9,380.00 9,410.00
41365UHRO 07/21/06 0.000 08/25/06 11,000,000.00 10,942,677.78 10,960,693.33 10,960,510.00 (183.33) 0.00 0.00 0.00 1.50  5.46
Harrier Financial 0.00 18,015.55 17,832.22
8670X3HR3 07/06/06 0.000 08/25/06 2,000,000.00 1,985,194.44 1,992,893.33 1,992,800.00 (93.33) 0.00 0.00 0.00 027 544
Sunbelt Funding 0.00 7,698.89 7,605.56
16115WJ81 07/17/06 0.000 09/08/06 7,000,000.00 6,945,174.44 6,960,691.11 6,960,030.00 (661.11) 0.00 0.00 0.00 095 544
Charta 0.00 15,516.67 14,855.56
05576VIF2 07/13/06 0.000 09/15/06 20,000,000.00 19,808,355.56 19,865,250.00 19,865,800.00 550.00 0.00 0.00 0.00 2.71 5.52
BTM Capital 0.00 56,894.44 57,444.44
229,085,000.00 227,885,927.38 228,432,821.25 228,430,084.75 (2,736.50) 0.00 0.00 0.00 31.23
TOTAL 0.00 546,893.87 544,157.37
Certificates of Deposit
Mechanics Savings Bank 09/14/05 4.400 09/14/06 1,000,000.00 1,000,000.00 1,000,000.00 1,000,000.00 0.00 0.00 3,932.79 40,010.63 0.14 4.0
0.00 0.00 0.00
Merrill Mrchnt 10/25/05 4.200 10/25/06 500,000.00 500,000.00 500,000.00 500,000.00 0.00 0.00 1,864.90 16,602.06 0.07  4.29
0.00 0.00 0.00

Holdings - Page 2
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Maine State Treasurer-Pooled Cash Account

Securities Held

July 31, 2006
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 04/27/06 4.500 10/27/06 500,000.00 500,000.00 500,000.00 500,000.00 0.00 0.00 1,910.96 5,917.81 0.07  4.50
0.00 0.00 0.00

Bar Harbor 10/29/05 4.120 10/29/06 500,000.00 500,000.00 500,000.00 500,000.00 0.00 0.00 1,801.69 15,821.26 0.07 421
0.00 0.00 0.00

Machias Savings 11/17/05 0.710 11/17/06 200,000.00 200,000.00 200,000.00 200,000.00 0.00 0.00 121.17 1,002.33 0.03  0.71
0.00 0.00 0.00

Northeast Bank 12/02/05 4.170 12/02/06 100,000.00 100,000.00 100,000.00 100,000.00 0.00 0.00 363.43 2,803.18 0.01 426
0.00 0.00 0.00

Gardiner Svgs 12/26/05 4.350 12/26/06 500,000.00 500,000.00 500,000.00 500,000.00 0.00 0.00 1,847.26 12,990.41 0.07 435
0.00 0.00 0.00

Bar Harbor 01/11/06 4.350 01/11/07 500,000.00 500,000.00 500,000.00 500,000.00 0.00 0.00 1,888.66 12,182.31 0.07 445
0.00 0.00 0.00

Gardiner Svgs 01/11/06 4.350 01/11/07 500,000.00 500,000.00 500,000.00 500,000.00 0.00 0.00 1,847.26 12,036.99 0.07 435
0.00 0.00 0.00

Ocean National 01/29/06 4.360 01/29/07 1,000,000.00 1,000,000.00 1,000,000.00 1,000,000.00 0.00 0.00 3,754.44 22,284.44 0.14 436
0.00 0.00 0.00

Bath Savings 04/10/06 1.930 04/10/07 196,664.00 196,664.00 196,664.00 196,664.00 0.00 0.00 324.03 1,178.57 0.03 195
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 3,745.48 24,285.21 0.14 441
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 0.00 117.93 319.20 0.01 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 0.00 255.51 691.59 0.03 151
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 0.00 195.35 441.10 0.03  1.00
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 2,635.00 3,995.00 0.14  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 2,342.22 2,568.89 0.07 544
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 2,263.43 2,336.44 0.07 533
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 4,004.42 4,004.42 0.14 535
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 0.00 331.68 331.68 0.04 149
0.00 0.00 0.00
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Maine State Treasurer-Pooled Cash Account

Securities Held

July 31, 2006
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
Certificates of Deposit
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 1,783.87 1,783.87 0.07 5.34

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 0.00 284.93 284.93 027 534
0.00 0.00 0.00
12,843,973.00 12,843,973.00 12,843,973.00 12,843,973.00 0.00 0.00 37,616.41 183,872.32 1.76

TOTAL 0.00 0.00 0.00
U.S. Treasury
912828CY4 11/15/05 2.500 10/31/06 2,800,000.00 2,749,468.75 2,786,861.88 2,781,800.00 (5,061.88) 0.00 5,896.74 17,690.22 038 444
T-Note M 0.00 4,475.63 6,160.00
912828DY3 01/10/06 3.625 06/30/07 5,000,000.00 4,947,070.31 4,967,116.44 4,933,000.00 (34,116.44) 0.00 15,268.34 15,760.87 0.68  4.37
T-Note M 0.00 3,061.23 13,000.00
912828EB2 05/15/06 3.875 07/31/07 5,000,000.00 4,933,593.75 4,945,312.50 4,939,500.00 (5,812.50) 96,875.00 16,583.12 526.49 0.68  5.01
T-Note M 0.00 4,657.45 12,000.00
912828EK2 05/01/06 4.250 10/31/07 5,000,000.00 4,951,367.19 4,959,531.82 4,950,500.00 (9,031.82) 0.00 17,900.82 53,702.45 0.68  4.93
T-Note M 577.45 2,751.12 13,000.00
912828EU0 07/31/06 4.375 01/31/08 2,500,000.00 2,473,046.88 2,473,095.97 2,476,000.00 2,904.03 0.00 297.21 297.21 034 513
T-Note M 0.00 49.09 2,953.12

20,300,000.00 20,054,546.88 20,131,918.61 20,080,800.00 (51,118.61) 96,875.00 55,946.23 87,977.24 2.75

TOTAL 577.45 14,994.52 47,113.12
U.S. Instrumentality
3136F54V0 Call 08/25/04 3.050 08/10/06 5,000,000.00 5,011,100.00 5,000,000.00 4,996,500.00 (3,500.00) 0.00 12,708.33 72,437.50 0.69  3.05
FNMA M 08/10/06 0.00 0.00 9,000.00
31359MSV6 Call 09/30/03 2.750 08/11/06 5,100,000.00 5,127,795.00 5,100,000.00 5,095,920.00 (4,080.00) 0.00 11,687.50 66,229.17 0.70 275
FNMA M 08/11/06 0.00 0.00 10,710.00
3133MAC23 07/20/05 6.500 11/15/06 5,000,000.00 5,153,200.00 5,033,621.53 5,013,000.00 (20,621.53) 0.00 27,083.33 68,611.11 0.71  4.09
FHLB 0.00 (9,832.71) (5,000.00)
3133X2B46 07/11/05 2.750 11/15/06 5,500,000.00 5,413,485.00 5,481,360.59 5,456,000.00 (25,360.59) 0.00 12,604.17 31,930.56 0.74  3.96
FHLB M 0.00 5,451.15 9,900.00
3133X9WDS8 Call 02/04/05 3.250 12/21/06 5,000,000.00 4,977,150.00 4,995,263.21 4,956,500.00 (38,763.21) 0.00 13,541.67 18,055.56 0.68  3.50
FHLB 12/21/06 0.00 1,034.09 9,000.00
3136F4F58 Call 05/10/04 3.125 12/29/06 4,000,000.00 3,994,000.00 3,999,065.42 3,961,200.00 (37,865.42) 0.00 10,416.67 11,111.11 0.55  3.18
FNMA 12/29/06 0.00 193.15 8,000.00
3136F4F58 Call 05/11/04 3.125 12/29/06 1,935,000.00 1,932,097.50 1,934,547.43 1,916,230.50 (18,316.93) 0.00 5,039.06 5,375.00 026  3.18
FNMA 12/29/06 0.00 93.53 3,870.00
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Maine State Treasurer-Pooled Cash Account

Securities Held

July 31, 2006
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
3128X2LS2 Call 02/11/04 3.050 01/19/07 6,000,000.00 6,023,340.00 6,000,000.00 5,932,800.00 (67,200.00) 91,500.00 15,250.00 6,100.00 0.83  3.05
FHLMC M 01/19/07 0.00 0.00 13,200.00
3133MW2K6 04/30/04 2.875 02/15/07 5,000,000.00 4,978,750.00 4,995,879.04 4,931,500.00 (64,379.04) 0.00 11,979.16 66,284.72 0.68  3.03
FHLB M 0.00 645.20 12,500.00
31331TTR2 Call 03/29/04 2.740 02/23/07 4,200,000.00 4,225,200.00 4,200,000.00 4,137,000.00 (63,000.00) 0.00 9,590.00 50,507.33 0.58 2.74
FFCB M 08/07/06 0.00 0.00 10,920.00
31359MXW8 10/26/05 3.625 03/15/07 3,500,000.00 3,459,400.00 3,481,830.50 3,460,800.00 (21,030.50) 0.00 10,572.92 47,930.56 0.47 449
FNMA M 0.00 2,492.28 7,000.00
3133XBQ65 Call 05/13/05 4.000 05/15/07 20,000,000.00 19,990,000.00 19,996,079.23 19,758,000.00 (238,079.23) 0.00 66,666.67 168,888.89 274 4.03
FHLB 05/15/07 0.00 423.49 40,000.00
31359MVC4 Call 05/10/05 3.750 05/17/07 5,355,000.00 5,329,777.95 5,345,109.67 5,284,849.50 (60,260.17) 0.00 16,734.38 41,278.13 0.73  3.99
FNMA M 05/17/07 0.00 1,060.90 11,245.50
3128X3SM6 Call 10/07/04 3.750 08/03/07 5,100,000.00 5,126,418.00 5,100,000.00 5,018,910.00 (81,090.00) 0.00 15,937.50 94,562.50 0.70  3.75
FHLMC M 08/03/07 0.00 0.00 13,260.00
3128X3L50 Call 12/07/05 3.350 11/09/07 3,000,000.00 2,922,660.00 2,948,770.51 2,926,800.00 (21,970.51) 0.00 8,375.00 22,891.67 0.40  4.77
FHLMC M 11/09/07 0.00 3,415.30 10,200.00
31359MWW9 Call 12/30/04 3.650 11/30/07 3,000,000.00 2,991,150.00 2,995,961.41 2,935,200.00 (60,761.41) 0.00 9,125.00 18,554.17 0.41  3.76
FNMA M 11/30/07 0.00 257.61 9,900.00
3133XAKCO Call 03/30/06 4.500 02/15/08 3,000,000.00 2,968,260.00 2,973,988.91 2,964,300.00 (9,688.91) 0.00 11,250.00 62,250.00 041  5.10
FHLB M 02/15/08 16,875.00 1,432.23 10,200.00
31359MD59 Call 05/05/06 4.125 06/16/08 2,000,000.00 1,954,000.00 1,959,236.74 1,959,600.00 363.26 0.00 6,875.00 10,312.50 027  5.29
FNMA M 06/16/08 0.00 1,844.76 9,000.00
3128X4HKO Call 09/21/05 4.625 08/15/08 4,950,000.00 4,951,093.95 4,950,046.69 4,891,590.00 (58,456.69) 0.00 19,078.13 105,565.63 0.68  4.59
FHLMC M 08/15/06 0.00 (103.39) 23,760.00
3133M51V3 03/15/06 5.800 09/02/08 2,000,000.00 2,036,800.00 2,031,129.05 2,016,600.00 (14,529.05) 0.00 9,666.67 48,011.11 0.28  5.00
FHLB M 4,188.89 (1,264.74) 8,000.00
3128X4ST9 Call 11/03/05 4.900 11/03/08 3,010,000.00 2,999,555.30 3,002,137.89 2,978,094.00 (24,043.89) 0.00 12,290.83 36,053.11 041  5.03
FHLMC M 11/03/06 0.00 295.43 15,351.00
31331TB34 05/05/06 2.950 03/30/09 2,796,000.00 2,621,054.28 2,635,578.08 2,639,424.00 3,845.92 0.00 6,873.50 27,723.12 036  5.30
FFCB M 8,019.08 5,116.34 18,174.00
3136F7ZW0 Call 05/12/06 5.375 05/12/09 5,000,000.00 4,989,000.00 4,989,812.96 4,994,500.00 4,687.04 0.00 22,395.83 58,975.69 0.68  5.46
FNMA M 05/12/08 0.00 311.14 23,000.00

109,446,000.00 109,175,286.98 109,149,418.86 108,225,318.00 (924,100.86) 91,500.00 345,741.32 1,139,639.14 14.96

TOTAL 29,082.97 12,865.76 281,190.50

Corporate
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Maine State Treasurer-Pooled Cash Account

Securities Held

July 31, 2006
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
Corporate
001388AA5 09/08/04 5.100 01/17/07 2,850,000.00 2,985,460.50 2,876,588.65 2,844,300.00 (32,288.65) 72,675.00 12,112.50 5,652.50 0.41  3.00
AIG M 0.00 (4,877.20) 2,280.00
36962GVW1 07/18/06 6.500 12/10/07 15,000,000.00 15,188,550.00 15,183,374.12 15,201,000.00 17,625.88 0.00 35,208.33 138,125.00 2.08 5.55
GE Capital 102,916.67 (5,175.88) 12,450.00
36962GP57 01/31/06 4.125 03/04/08 1,800,000.00 1,772,622.00 1,779,152.53 1,764,180.00 (14,972.53) 0.00 6,187.50 30,318.75 0.24 490
GE Capital M 0.00 1,112.34 6,660.00
19,650,000.00 19,946,632.50 19,839,115.30 19,809,480.00 (29,635.30) 72,675.00 53,508.33 174,096.25 2.73
TOTAL 102,916.67 (8,940.74) 21,390.00
731,084,973.00 729,666,366.74 730,157,247.02 729,149,655.75 (1,007,591.27) 2,070,539.24  2,209,842.46 3,303,997.22  100.00
GRAND TOTAL 9 9 9 9 9 9 & & & 9 > b
132,577.09 565,813.41 893,850.99

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

M = MBIA-Managed
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State of Maine Collateral as of 7/31/06

Pledged Securities for Farm Credit Repurchase Agreements

Cusip Description Original Face Par Value Market Value
912828DJ6 US Treasury Note 0.00 200,000.00 -
912828DS6 US Treasury Note 0.00 140,000.00 -
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

July 31, 2006
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 Mkt Value Mkt Dur (Yrs)

Citizens Bank

Cash and Equivalents 5.340 222,000,000.00 222,000,000.00 30.42 222,000,000.00 30.45 0.00
ISSUER TOTAL 222,000,000.00 222,000,000.00 30.42 222,000,000.00 30.45 0.00
TD Banknorth

Cash and Equivalents 5.330 115,000,000.00 115,000,000.00 15.76 115,000,000.00 15.77 0.00

Certificates of Deposit 1.000 05/23/2007 230,000.00 230,000.00 0.03 230,000.00 0.03 0.81
ISSUER TOTAL 115,230,000.00 115,230,000.00 15.79 115,230,000.00 15.80 0.00
FHLB
3133MAC23 U.S. Instrumentality 6.500 11/15/2006 AAA Aaa 5,000,000.00 5,153,200.00 0.71 5,013,000.00 0.69 0.29
3133X2B46 U.S. Instrumentality 2.750 11/15/2006 AAA Aaa 5,500,000.00 5,413,485.00 0.74 5,456,000.00 0.75 0.29
3133X9WD8 U.S. Instrumentality 3.250 12/21/2006 12/21/2006 AAA Aaa 5,000,000.00 4,977,150.00 0.68 4,956,500.00 0.68 0.38
3133MW2K6 U.S. Instrumentality 2.875 02/15/2007 AAA Aaa 5,000,000.00 4,978,750.00 0.68 4,931,500.00 0.68 0.52
3133XBQ65 U.S. Instrumentality 4.000 05/15/2007 05/15/2007 AAA Aaa 20,000,000.00 19,990,000.00 2.74 19,758,000.00 2.71 0.76
3133XAKCO U.S. Instrumentality 4.500 02/15/2008 02/15/2008 AAA Aaa 3,000,000.00 2,968,260.00 0.41 2,964,300.00 0.41 1.44
3133M5JV3 U.S. Instrumentality 5.800 09/02/2008 AAA Aaa 2,000,000.00 2,036,800.00 0.28 2,016,600.00 0.28 1.90
ISSUER TOTAL 45,500,000.00 45,517,645.00 6.24 45,095,900.00 6.18 0.68
FNMA
3136F54V0 U.S. Instrumentality 3.050 08/10/2006 08/10/2006 AAA Aaa 5,000,000.00 5,011,100.00 0.69 4,996,500.00 0.69 0.03
31359MSV6 U.S. Instrumentality 2.750 08/11/2006 08/11/2006 AAA Aaa 5,100,000.00 5,127,795.00 0.70 5,095,920.00 0.70 0.03
3136F4F58 U.S. Instrumentality 3.125 12/29/2006 12/29/2006 AAA Aaa 5,935,000.00 5,926,097.50 0.81 5,877,430.50 0.81 0.40
31359MXW8 U.S. Instrumentality 3.625 03/15/2007 AAA Aaa 3,500,000.00 3,459,400.00 0.47 3,460,800.00 0.47 0.60
31359MVC4 U.S. Instrumentality 3.750 05/17/2007 05/17/2007 AAA Aaa 5,355,000.00 5,329,777.95 0.73 5,284,849.50 0.72 0.77
31359MWW9 U.S. Instrumentality 3.650 11/30/2007 11/30/2007 AAA Aaa 3,000,000.00 2,991,150.00 0.41 2,935,200.00 0.40 1.27
31359MD59 U.S. Instrumentality 4.125 06/16/2008 06/16/2008  AAA Aaa 2,000,000.00 1,954,000.00 0.27 1,959,600.00 0.27 1.77
3136F7ZW0 U.S. Instrumentality 5.375 05/12/2009 05/12/2008 AAA Aaa 5,000,000.00 4,989,000.00 0.68 4,994,500.00 0.68 2.52
ISSUER TOTAL 34,890,000.00 34,788,320.45 4.77 34,604,800.00 4.75 0.83
FHLMC
3128X2LS2 U.S. Instrumentality 3.050 01/19/2007 01/19/2007 AAA Aaa 6,000,000.00 6,023,340.00 0.83 5,932,800.00 0.81 0.46
3128X3SM6 U.S. Instrumentality 3.750 08/03/2007 08/03/2007 AAA Aaa 5,100,000.00 5,126,418.00 0.70 5,018,910.00 0.69 0.95
3128X3L50 U.S. Instrumentality 3.350 11/09/2007 11/09/2007 AAA Aaa 3,000,000.00 2,922,660.00 0.40 2,926,800.00 0.40 1.22
3128X4HKO0 U.S. Instrumentality 4.625 08/15/2008 08/15/2006 AAA Aaa 4,950,000.00 4,951,093.95 0.68 4,891,590.00 0.67 1.88
3128X4ST9 U.S. Instrumentality 4.900 11/03/2008 11/03/2006  AAA Aaa 3,010,000.00 2,999,555.30 0.41 2,978,094.00 0.41 2.08
ISSUER TOTAL 22,060,000.00 22,023,067.25 3.02 21,748,194.00 2.98 1.22
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Maine State Treasurer-Pooled Cash Account
GASB 40 - Deposit and Investment Risk Disclosure

July 31, 2006

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

T-Note

912828CY4 U.S. Treasury 2.500 10/31/2006 AAA Aaa 2,800,000.00 2,749,468.75 0.38 2,781,800.00 0.38 0.25

912828DY3 U.S. Treasury 3.625 06/30/2007 AAA Aaa 5,000,000.00 4,947,070.31 0.68 4,933,000.00 0.68 0.88

912828EB2 U.S. Treasury 3.875 07/31/2007 AAA Aaa 5,000,000.00 4,933,593.75 0.68 4,939,500.00 0.68 0.97

912828EK2 U.S. Treasury 4.250 10/31/2007 AAA Aaa 5,000,000.00 4,951,367.19 0.68 4,950,500.00 0.68 1.19

912828EU0 U.S. Treasury 4.375 01/31/2008 AAA Aaa 2,500,000.00 2,473,046.88 0.34 2,476,000.00 0.34 1.43

ISSUER TOTAL 20,300,000.00 20,054,546.88 2.75 20,080,800.00 2.75 0.96

Autobahn

0527M1H40 Commercial Paper 0.000 08/04/2006 NR P1 5,000,000.00 4,989,675.00 0.68 4,997,750.00 0.69 0.01

0527M1HMO Commercial Paper 0.000 08/21/2006 NR P1 15,000,000.00 14,928,533.33 2.05 14,955,000.00 2.05 0.06

ISSUER TOTAL 20,000,000.00 19,918,208.33 2.73 19,952,750.00 2.74 0.04 |

Cairn High One LLC

12776SHP3 Commercial Paper 0.000 08/23/2006 A-1+ P1 20,000,000.00 19,901,550.00 2.73 19,934,800.00 2.73 0.06

ISSUER TOTAL 20,000,000.00 19,901,550.00 2.73 19,934,800.00 2.73 0.06 |

Neptune Funding Corp

64072MHE3 Commercial Paper 0.000 08/14/2006 A-1 NR 10,000,000.00 9,948,180.56 1.36 9,980,500.00 1.37 0.04

64072MHJ2 Commercial Paper 0.000 08/18/2006 A-1 NR 10,000,000.00 9,942,258.33 1.36 9,974,500.00 1.37 0.05

ISSUER TOTAL 20,000,000.00 19,890,438.89 2.73 19,955,000.00 2.74 0.04 |

BTM Capital

05576VIF2 Commercial Paper 0.000 09/15/2006 A-1 Pl 20,000,000.00 19,808,355.56 2.71 19,865,800.00 2.72 0.12

ISSUER TOTAL 20,000,000.00 19,808,355.56 2.71 19,865,800.00 2.72 0.12 |

Quatro Pro

74775MHIJ1 Commercial Paper 0.000 08/18/2006 A-1+ P1 5,015,000.00 4,991,240.04 0.68 5,002,211.75 0.69 0.05

74775MHQ5 Commercial Paper 0.000 08/24/2006 A-1+ P1 12,775,000.00 12,717,938.33 1.74 12,731,437.25 1.75 0.06

ISSUER TOTAL 17,790,000.00 17,709,178.37 2.43 17,733,649.00 243 0.06

Davenport

23834RH23 Commercial Paper 0.000 08/02/2006 A-1+ P1 6,295,000.00 6,282,952.07 0.86 6,294,055.75 0.86 0.01

23834RH72 Commercial Paper 0.000 08/07/2006 A-1+ P1 11,000,000.00 10,956,192.50 1.50 10,990,210.00 1.51 0.02

ISSUER TOTAL 17,295,000.00 17,239,144.57 2.36 17,284,265.75 2.37 0.01

GE Capital

36962GVW1 Corporate 6.500 12/10/2007 AAA Aaa 15,000,000.00 15,188,550.00 2.08 15,201,000.00 2.08 1.28
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Maine State Treasurer-Pooled Cash Account
GASB 40 - Deposit and Investment Risk Disclosure

July 31, 2006

CUSIP T Coupon Maturity Call S&P Moody Par Value / Historical % Portfolio Market % Portfolio  Weighted Avg
ype il 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 0.24 1,764,180.00 0.24 1.49

ISSUER TOTAL 16,800,000.00 16,961,172.00 2.32 16,965,180.00 2.33 1.30 |

Checkpoint Charlie

16277MHB2 Commercial Paper 0.000 08/11/2006 NR Pl 15,000,000.00 14,933,500.00 2.05 14,977,650.00 2.05 0.03

ISSUER TOTAL 15,000,000.00 14,933,500.00 2.05 14,977,650.00 2.05 0.03 |

Beethoven Funding

07712UHH3 Commercial Paper 0.000 08/17/2006 A-1 P1 15,000,000.00 14,931,412.50 2.05 14,964,000.00 2.05 0.05

ISSUER TOTAL 15,000,000.00 14,931,412.50 2.05 14,964,000.00 2.05 0.05 |

World Omni Vehicle

9815A3HG2 Commercial Paper 0.000 08/16/2006 A-1 Pl 15,000,000.00 14,908,604.17 2.04 14,966,250.00 2.05 0.04

ISSUER TOTAL 15,000,000.00 14,908,604.17 2.04 14,966,250.00 2.05 0.04 |

Morrigan TRR Funding

61777MH23 Commercial Paper 0.000 08/02/2006 A-1 P1 6,000,000.00 5,979,568.33 0.82 5,999,100.00 0.82 0.01

61777MHB3 Commercial Paper 0.000 08/11/2006 A-1 Pl 8,000,000.00 7,970,388.89 1.09 7,988,080.00 1.10 0.03

ISSUER TOTAL 14,000,000.00 13,949,957.22 1.91 13,987,180.00 1.92 0.02

Sunbelt Funding

8670X3HP7 Commercial Paper 0.000 08/23/2006 NR Pl 10,000,000.00 9,937,816.67 1.36 9,967,000.00 1.37 0.06

8670X3HR3 Commercial Paper 0.000 08/25/2006 NR Pl 2,000,000.00 1,985,194.44 0.27 1,992,800.00 0.27 0.07

ISSUER TOTAL 12,000,000.00 11,923,011.11 1.63 11,959,800.00 1.64 0.06 |

Harrier Financial

41365UHRO Commercial Paper 0.000 08/25/2006 A-1+ P1 11,000,000.00 10,942,677.78 1.50 10,960,510.00 1.50 0.07

ISSUER TOTAL 11,000,000.00 10,942,677.78 1.50 10,960,510.00 1.50 0.07 |

Bavaria

0717MDHRO Commercial Paper 0.000 08/25/2006 A-1 Pl 9,000,000.00 8,958,460.00 1.23 8,967,870.00 1.23 0.07

ISSUER TOTAL 9,000,000.00 8,958,460.00 1.23 8,967,870.00 1.23 0.07 |

Klio ITT

4986K 1HN4 Commercial Paper 0.000 08/22/2006 A-1+ P1 9,000,000.00 8,955,780.00 1.23 8,971,740.00 1.23 0.06

ISSUER TOTAL 9,000,000.00 8,955,780.00 1.23 8,971,740.00 1.23

0.06 |
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CUSIP T Coupon Maturity Call S&P Moody Par Value / Historical % Portfolio Market % Portfolio  Weighted Avg
ype il Date Date Rating Rating Shares Cost Hist Cost Value Mkt Value Mkt Dur (Yrs)
Charta
16115WIJ81 Commercial Paper 0.000 09/08/2006 A-1 P1 7,000,000.00 6,945,174.44 0.95 6,960,030.00 0.95 0.10
ISSUER TOTAL 7,000,000.00 6,945,174.44 0.95 6,960,030.00 0.95 0.10
FFCB
31331TTR2 U.S. Instrumentality 2.740 02/23/2007 08/07/2006 AAA Aaa 4,200,000.00 4,225,200.00 0.58 4,137,000.00 0.57 0.54
31331TB34 U.S. Instrumentality 2.950 03/30/2009 AAA Aaa 2,796,000.00 2,621,054.28 0.36 2,639,424.00 0.36 2.49
ISSUER TOTAL 6,996,000.00 6,846,254.28 0.94 6,776,424.00 0.93 1.30 |
Cobbler Funding
1908 W3HA2 Commercial Paper 0.000 08/10/2006 A-1 P1 4,000,000.00 3,981,641.11 0.55 3,994,640.00 0.55 0.03
ISSUER TOTAL 4,000,000.00 3,981,641.11 0.55 3,994,640.00 0.55 0.03 |
Manhatten Asset
56274MHES Commercial Paper 0.000 08/14/2006 A-1 P1 3,000,000.00 2,988,833.33 0.41 2,994,150.00 0.41 0.04
ISSUER TOTAL 3,000,000.00 2,988,833.33 0.41 2,994,150.00 0.41 0.04 |
AIG
001388AAS5 Corporate 5.100 01/17/2007 AA+ Aa2 2,850,000.00 2,985,460.50 0.41 2,844,300.00 0.39 0.45
ISSUER TOTAL 2,850,000.00 2,985,460.50 0.41 2,844,300.00 0.39 0.45 |
Farm Credit ME
Repurchase Agreement 1.125 01/31/2007 200,000.00 200,000.00 0.03 200,000.00 0.03 0.50
Repurchase Agreement 1.625 04/30/2007 140,000.00 140,000.00 0.02 140,000.00 0.02 0.74
Repurchase Agreement 1.625 06/30/2007 2,420,000.00 2,420,000.00 0.33 2,420,000.00 0.33 0.91
ISSUER TOTAL 2,760,000.00 2,760,000.00 0.38 2,760,000.00 0.38 0.87 |
Camden Nat'l
Certificates of Deposit 5.200 07/31/2007 2,000,000.00 2,000,000.00 0.27 2,000,000.00 0.27 0.97
ISSUER TOTAL 2,000,000.00 2,000,000.00 0.27 2,000,000.00 0.27 0.97 |
KeyBank
Certificates of Deposit 3.060 06/15/2007 1,000,000.00 1,000,000.00 0.14 1,000,000.00 0.14 0.86
Certificates of Deposit 5.440 06/28/2007 500,000.00 500,000.00 0.07 500,000.00 0.07 0.89
ISSUER TOTAL 1,500,000.00 1,500,000.00 0.21 1,500,000.00 021 0.87
Northeast Bank
Certificates of Deposit 4.170 12/02/2006 100,000.00 100,000.00 0.01 100,000.00 0.01 0.33
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Maine State Treasurer-Pooled Cash Account
GASB 40 - Deposit and Investment Risk Disclosure

July 31, 2006
CUSIP T Coupon Maturity Call S&P Moody Par Value / Historical % Portfolio Market % Portfolio  Weighted Avg
ype il Date Date Rating Rating Shares Cost Hist Cost Value Mkt Value Mkt Dur (Yrs)
Northeast Bank
Certificates of Deposit 4.410 04/12/2007 1,000,000.00 1,000,000.00 0.14 1,000,000.00 0.14 0.68
ISSUER TOTAL 1,100,000.00 1,100,000.00 0.15 1,100,000.00 0.15 0.65 |
Bangor Savings
Certificates of Deposit 5.210 07/04/2007 1,000,000.00 1,000,000.00 0.14 1,000,000.00 0.14 0.90
ISSUER TOTAL 1,000,000.00 1,000,000.00 0.14 1,000,000.00 0.14 0.90 |
Bar Harbor
Certificates of Deposit 4.120 10/29/2006 500,000.00 500,000.00 0.07 500,000.00 0.07 0.24
Certificates of Deposit 4.350 01/11/2007 500,000.00 500,000.00 0.07 500,000.00 0.07 0.44
ISSUER TOTAL 1,000,000.00 1,000,000.00 0.14 1,000,000.00 0.14 0.34
Gardiner Svgs
Certificates of Deposit 4.350 12/26/2006 500,000.00 500,000.00 0.07 500,000.00 0.07 0.40
Certificates of Deposit 4.350 01/11/2007 500,000.00 500,000.00 0.07 500,000.00 0.07 0.44
ISSUER TOTAL 1,000,000.00 1,000,000.00 0.14 1,000,000.00 0.14 0.42 |
Mechanics Savings Bank
Certificates of Deposit 4.400 09/14/2006 1,000,000.00 1,000,000.00 0.14 1,000,000.00 0.14 0.12
ISSUER TOTAL 1,000,000.00 1,000,000.00 0.14 1,000,000.00 0.14 0.12 |
Ocean National
Certificates of Deposit 4.360 01/29/2007 1,000,000.00 1,000,000.00 0.14 1,000,000.00 0.14 0.49
ISSUER TOTAL 1,000,000.00 1,000,000.00 0.14 1,000,000.00 0.14 0.49 |
The First
Certificates of Deposit 4.500 10/27/2006 500,000.00 500,000.00 0.07 500,000.00 0.07 0.24
Certificates of Deposit 5.330 06/30/2007 500,000.00 500,000.00 0.07 500,000.00 0.07 0.89
ISSUER TOTAL 1,000,000.00 1,000,000.00 0.14 1,000,000.00 0.14 0.56 |
Merrill Mrchnt
Certificates of Deposit 4.200 10/25/2006 500,000.00 500,000.00 0.07 500,000.00 0.07 0.23
ISSUER TOTAL 500,000.00 500,000.00 0.07 500,000.00 0.07 0.23 |
Saco & Bddfrd
Certificates of Deposit 5.200 07/07/2007 500,000.00 500,000.00 0.07 500,000.00 0.07 0.91
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ype il Date Date Rating Rating Shares Cost Hist Cost Value Mkt Value Mkt Dur (Yrs)
ISSUER TOTAL 500,000.00 500,000.00 0.07 500,000.00 0.07 0.91
Machias Savings
Certificates of Deposit 0.710 11/17/2006 200,000.00 200,000.00 0.03 200,000.00 0.03 0.33
Certificates of Deposit 1.500 05/09/2007 292,309.00 292,309.00 0.04 292,309.00 0.04 0.77
ISSUER TOTAL 492,309.00 492,309.00 0.07 492,309.00 0.07 0.59 |
Katahdin Trust
Certificates of Deposit 1.490 07/07/2007 325,000.00 325,000.00 0.04 325,000.00 0.04 0.93
ISSUER TOTAL 325,000.00 325,000.00 0.04 325,000.00 0.04 0.93 |
Bath Savings
Certificates of Deposit 1.930 04/10/2007 196,664.00 196,664.00 0.03 196,664.00 0.03 0.69
ISSUER TOTAL 196,664.00 196,664.00 0.03 196,664.00 0.03 0.69 |
GRAND TOTAL 731,084,973.00 729,666,366.74  100.00 729,149,655.75  100.00 0.22

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

for the period July 1, 2006 - July 31, 2006

Securities Purchased

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

Description Date Coupon Call Date Shares Cost Cost Interest Purchased Yield
Cash and Equivalents
Citizens Bank 07/06/2006 5.340V 31,000,000.00 100.000 31,000,000.00 0.00 5.34
TD Banknorth 07/10/2006 5.330V 11,000,000.00 100.000 11,000,000.00 0.00 533
Citizens Bank 07/13/2006 5.340V 2,000,000.00 100.000 2,000,000.00 0.00 5.34
Citizens Bank 07/17/2006 5.340V 20,000,000.00 100.000 20,000,000.00 0.00 5.34
TD Banknorth 07/17/2006 5330V 4,000,000.00 100.000 4,000,000.00 0.00 533
TD Banknorth 07/19/2006 5330V 7,000,000.00 100.000 7,000,000.00 0.00 533
Citizens Bank 07/24/2006 5.340V 10,000,000.00 100.000 10,000,000.00 0.00 5.34
TD Banknorth 07/24/2006 5.330V 3,000,000.00 100.000 3,000,000.00 0.00 533

TOTAL 88,000,000.00 88,000,000.00 0.00
Commercial Paper
0075N3GRS 07/05/2006 0.000 07/25/2006 4,873,000.00 99.707 4,858,705.87 0.00 5.37
Advantage Asset
8670X3HR3 07/06/2006 0.000 08/25/2006 2,000,000.00 99.260 1,985,194.44 0.00 5.44
Sunbelt Funding
9815A3HG2 07/06/2006 0.000 08/16/2006 15,000,000.00 99.391 14,908,604.17 0.00 5.46
World Omni Vehicle
61777TMGX6 07/07/2006 0.000 07/31/2006 6,000,000.00 99.647 5,978,800.00 0.00 5.39
Morrigan TRR Funding
1908W3HA2 07/10/2006 0.000 08/10/2006 4,000,000.00 99.541 3,981,641.11 0.00 543
Cobbler Funding
61777MH23 07/10/2006 0.000 08/02/2006 6,000,000.00 99.659 5,979,568.33 0.00 5.42
Morrigan TRR Funding
64072MHE3 07/10/2006 0.000 08/14/2006 10,000,000.00 99.482 9,948,180.56 0.00 543
Neptune Funding Corp
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