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Economic Indicators & Monetary Policy – On June 28th, the Federal 
Open Market Committee (FOMC) voted to leave the federal funds target 
rate at 5.25 percent.  Although it has been 12 months since the FOMC 
raised the target rate from 5.00 to 5.25 percent, the FOMC maintains that 
inflation remains the predominant risk to the economy. 
 
The FOMC has a dual mandate to stabilize prices and sustain employment.  
By recently recognizing that inflation has shown tentative signs of 
improvement and maintaining a moderate growth forecast in the coming 
quarters, the FOMC may be in a “comfort zone” at 5.25 percent.  The 
unemployment rate has held near a six-year low of 4.50 percent for the past 
eight months. 
 
The Federal Reserve’s Beige Book, which gauges regional economic 
activity, showed continued signs of business expansion and strength in labor 
markets across the nation.  Retail sales surged the most in more than a year, 
as consumers were undeterred by falling home price and rising energy 
costs. (See Chart 1.)   
 
Despite the encouraging data, the housing market remains a drag on the 
economy.  Recent reports indicate that weaker home sales and rising 
inventories may carry over into the second half of this year.  Furthermore, 
although the minutes from the June FOMC meeting noted an improvement 
in inflation, a sustained moderation in prices may be necessary before the 
FOMC considers lowering the target rate. 
 
 
Yield Curve & Spreads – Treasury yields peaked at mid-month on 
increased expectations for economic growth and inflation.  By month-end, 
increased concerns over the sub-prime mortgage market and weaker than 
expected inflation reports drove yields off five-year highs. 
 
At the end of June, three-month Treasury bills yielded 4.77 percent, six-
month Treasury bills yielded 4.94 percent, two-year Treasuries yielded 4.94 
percent, three-year Treasuries yielded 4.97 percent, five-year Treasuries 
yielded 5.01 percent, 10-year Treasuries yielded 5.12 percent and 30-year 
bonds yielded 5.22. (See Chart 2.)  



Maine State Treasurer-Pooled Cash Account

Activity and Performance Summary
for the period June 1, 2007 - June 30, 2007

 2,538,554.73 

 0.00 

 164,938.32 

 0.00 

 766,528,121.35 

Amortized Cost Basis Activity Summary

Beginning Amortized Cost Value

Additions

Contributions

Interest Received

Accrued Interest Sold

Gain on Sales

Total Additions

Fees Paid

Loss on Sales

Accrued Interest Purchased

Withdrawals

Deductions

Total Deductions

Accretion (Amortization) for the Period

Ending Amortized Cost Value

Ending Fair Value

Unrealized Gain (Loss)

 96,651,920.56 

 15,057.99 

 0.00 

 0.00 

 1,076,291.06 

 673,640,926.91 

 673,440,034.40 

(200,892.51)

 2,703,493.05 

(96,666,978.55)

Annualized Comparative Rates of Return

For the MonthMonth Trailing 

Twelve

Month Trailing 

Six

Fed Funds  5.25%  5.25%  5.26%

Overnight Repo  5.17%  5.15%  5.02%

3 Month T-Bill  5.01%  4.99%  4.75%

6 Month T-Bill  5.10%  5.07%  4.95%

1 Year T-Note  5.01%  4.97%  4.96%

2 Year T-Note  4.81%  4.78%  4.98%

5 Year T-Note  4.72%  4.70%  5.02%

Summary of Amortized Cost Basis Return for the Period

 2,075,129.82  500,637.73 

 1,076,291.06  1,076,291.06 

 0.00  0.00 

 3,151,420.88  1,576,928.79 

 725,355,752.58  365,186,065.08 

 5.29%  5.25%

 5.26%  5.20%

 5.16%  5.06%

 84  160 

Total Portfolio Excl. Cash Eq.

Interest Earned

Accretion (Amortization)

Realized Gain (Loss) on Sales

Total Income on Portfolio

Average Daily Historical Cost

Annualized Return

Annualized Return Net of Fees

Annualized Return Year to Date Net of Fees

Weighted Average Effective Maturity in Days

Income
TotalRealized

Gain (Loss)

Accretion

(Amortization)

Interest

Earned

Detail of Amortized Cost Basis Return

Current Holdings

Cash and Equivalents  1,574,492.09  0.00  0.00  1,574,492.09 

Repurchase Agreement  902.25  0.00  0.00  902.25 

Commercial Paper  0.00  510,808.06  0.00  510,808.06 

Certificates of Deposit  41,475.59  0.00  0.00  41,475.59 

U.S. Treasury  34,596.73  7,436.37  0.00  42,033.10 

U.S. Instrumentality  295,670.78  41,285.71  0.00  336,956.49 

Corporate  102,787.49 (3,972.42)  0.00  98,815.07 

Sales and Maturities

Repurchase Agreement  2,621.67  0.00  0.00  2,621.67 

Commercial Paper  0.00  517,869.61  0.00  517,869.61 

Certificates of Deposit  8,063.19  0.00  0.00  8,063.19 

U.S. Treasury  14,520.03  2,863.73  0.00  17,383.76 

 2,075,129.82  1,076,291.06  0.00  3,151,420.88 Total
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Maine State Treasurer-Pooled Cash Account

Activity and Performance Summary
for the period June 1, 2007 - June 30, 2007

 2,538,554.73 

 164,938.32 

 0.00 

Fair Value Basis Activity Summary

Beginning Fair Value

Additions

Contributions

Interest Received

Accrued Interest Sold

Total Additions

Fees Paid

Accrued Interest Purchased

Withdrawals

Deductions

Total Deductions

Change in Fair Value for the Period

Ending Fair Value

 96,651,920.56 

 15,057.99 

 0.00 

 673,440,034.40 

Summary of Fair Value Basis Return for the Period

 2,075,129.82  500,637.73 

 725,355,752.58  365,186,065.08 

 84  160 

Total Portfolio Excl. Cash Eq.

Interest Earned

Change in Fair Value

Total Income on Portfolio

Average Daily Historical Cost

Annualized Return

Annualized Return Net of Fees

Annualized Return Year to Date Net of Fees

Weighted Average Effective Maturity in Days

Twelve 

Annualized Comparative Rates of Return

For the MonthMonth Trailing 

Six 

Month Trailing 

Fed Funds  5.25%  5.25%  5.26%

Overnight Repo  5.17%  5.15%  5.02%

3 Month T-Bill  5.12%  5.12%  4.75%

6 Month T-Bill  5.23%  5.22%  5.23%

1 Year T-Note  5.05%  4.92%  5.48%

2 Year T-Note  4.87%  4.07%  5.60%

5 Year T-Note  5.06%  2.40%  0.85%

(96,666,978.55)

 2,703,493.05 

 766,311,483.20 

 1,092,036.70 

Income
TotalChange in

Fair Value

Interest

Earned

Detail of Fair Value Basis Return

Current Holdings

Cash and Equivalents  1,574,492.09  0.00  1,574,492.09 

Repurchase Agreement  902.25  0.00  902.25 

Commercial Paper  0.00  512,868.08  512,868.08 

Certificates of Deposit  41,475.59  0.00  41,475.59 

U.S. Treasury  34,596.73  6,570.50  41,167.23 

U.S. Instrumentality  295,670.78  48,015.90  343,686.68 

Corporate  102,787.49 (2,746.00)  100,041.49 

Sales and Maturities

Repurchase Agreement  2,621.67  0.00  2,621.67 

Commercial Paper  0.00  520,828.22  520,828.22 

Certificates of Deposit  8,063.19  0.00  8,063.19 

U.S. Treasury  14,520.03  6,500.00  21,020.03 

 2,075,129.82 Total  1,092,036.70  3,167,166.52 

 1,092,036.70  1,092,036.70 

 3,167,166.52  1,592,674.43 

 5.31%  5.31%

 5.29%  5.26%

 5.18%  5.10%
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Recap of Securities Held

June 30, 2007

Maine State Treasurer-Pooled Cash Account

Historical
Cost Cost

Amortized
Fair Value (Loss)

Gain

Unrealized

Final
Maturity (Days)

Average
Weighted

Effective
Maturity (Days)

Average
Weighted

Portfolio/
Segment

%

Yield *
Average

Weighted

Market
Duration (Years)

Average
Weighted

Cash and Equivalents  322,090,625.00  322,090,625.00  322,090,625.00  0.00 1  5.24  0.00 1 47.88

Repurchase Agreement  2,310,000.00  2,310,000.00  2,310,000.00  0.00 349  3.04  0.94 349 0.34

Commercial Paper  223,135,356.61  223,690,291.89  223,690,625.80  333.91 13  5.42  0.04 13 33.17

Certificates of Deposit  12,200,000.00  12,200,000.00  12,200,000.00  0.00 141  4.67  0.38 141 1.81

U.S. Treasury  10,115,038.48  10,214,064.09  10,216,733.00  2,668.91 101  5.02  0.27 101 1.50

U.S. Instrumentality  80,974,206.84  81,298,924.83  81,103,557.60 (195,367.23) 532  4.98  1.36 532 12.04

Corporate  21,895,029.00  21,837,021.10  21,828,493.00 (8,528.10) 294  5.40  0.77 294 3.25

 672,720,255.93  673,640,926.91  673,440,034.40 (200,892.51)TOTAL 100.0084 84  5.25  0.22 

Cash and Equivalents 47.9%
Repurchase Agreement 0.3%
Commercial Paper 33.2%
Certificates of Deposit 1.8%
U.S. Treasury 1.5%
U.S. Instrumentality 12.0%
Corporate 3.3%

Total: 100.0%

Portfolio / Segment Diversification                    

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

MBIA Asset Management GroupHoldings Recap - Page 1



Maine State Treasurer-Pooled Cash Account

Maturity Distribution of Securities Held
June 30, 2007

Historical CostMaturity Percent

Under 90 Days  559,610,993.36  83.19%

90 To 180 Days  32,185,215.96  4.78%

180 Days to 1 Year  14,007,928.88  2.08%

1 To 2 Years  44,003,447.73  6.54%

2 To 5 Years  22,912,670.00  3.41%

Over 5 Years  0.00  0.00%

 672,720,255.93  100.00%
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Maine State Treasurer-Pooled Cash Account

Securities Held 
June 30, 2007

Date
CUSIP/

Description
Rate/

Coupon
Maturity/
Call Date Shares

Par Value/
Purchased

Accrued Interest
Historical Cost/

Cost/Accretion
(Amortization)

Amortized

In Fair Value
Change

Fair Value/

(Loss)
Gain

Unrealized

Received
Interest

Earned
Interest

Interest
Accrued

Total

Cost
Port
%

Yield
Purchase

Cash and Equivalents

06/30/07Citizens Bank  5.330  283,000,000.00  283,000,000.00 
 0.00 

 283,000,000.00 
 0.00 

 283,000,000.00 
 0.00 

 0.00  1,552,563.29  1,403,615.37  1,403,615.35  5.33 42.07V

06/30/07TD Banknorth  5.250  34,000,000.00  34,000,000.00 
 0.00 

 34,000,000.00 
 0.00 

 34,000,000.00 
 0.00 

 0.00  199,516.44  170,876.72  170,876.71  5.25 5.05V

06/30/07Int Receivable  0.000 07/02/07  90,625.00  90,625.00 
 0.00 

 90,625.00 
 0.00 

 90,625.00 
 0.00 

 0.00  0.00  0.00  0.00  0.00 0.01

06/30/07Prn Receivable  0.000 07/02/07  5,000,000.00  5,000,000.00 
 0.00 

 5,000,000.00 
 0.00 

 5,000,000.00 
 0.00 

 0.00  0.00  0.00  0.00  0.00 0.74

 322,090,625.00  322,090,625.00 

 0.00 

 322,090,625.00 

 0.00 

 322,090,625.00  0.00  1,752,079.73  1,574,492.09  1,574,492.06 

 0.00 TOTAL
47.88

Repurchase Agreement

01/31/07Farm Credit ME  2.375 01/31/08  200,000.00  200,000.00 
 0.00 

 200,000.00 
 0.00 

 200,000.00 
 0.00 

 0.00  0.00  395.83  1,992.36  2.38 0.03

04/30/07Farm Credit ME  2.875 04/30/08  140,000.00  140,000.00 
 0.00 

 140,000.00 
 0.00 

 140,000.00 
 0.00 

 0.00  0.00  335.41  693.19  2.88 0.02

06/30/07Farm Credit ME  3.125 06/30/08  1,970,000.00  1,970,000.00 
 0.00 

 1,970,000.00 
 0.00 

 1,970,000.00 
 0.00 

 0.00  0.00  171.01  171.01  3.13 0.29

 2,310,000.00  2,310,000.00 

 0.00 

 2,310,000.00 

 0.00 

 2,310,000.00  0.00  0.00  902.25  2,856.56 

 0.00 TOTAL
0.34

Commercial Paper

06/25/070527M1U29
Autobahn

 0.000 07/02/07  15,195,000.00  15,179,163.43 
 0.00 

 15,192,737.63 
 13,574.20 

 15,192,720.75 
 13,557.32 

(16.88)  0.00  0.00  0.00  5.44 2.26

06/04/0721776MU23
Coral Capital

 0.000 07/02/07  15,000,000.00  14,938,050.00 
 0.00 

 14,997,787.50 
 59,737.50 

 14,997,750.00 
 59,700.00 

(37.50)  0.00  0.00  0.00  5.41 2.22

06/25/0738346MU51
Gotham Funding

 0.000 07/05/07  20,000,000.00  19,970,277.78 
 0.00 

 19,988,111.11 
 17,833.33 

 19,988,000.00 
 17,722.22 

(111.11)  0.00  0.00  0.00  5.43 2.97

06/11/0764072MU57
Neptune Funding Corp

 0.000 07/05/07  9,967,000.00  9,931,583.93 
 0.00 

 9,961,097.32 
 29,513.39 

 9,961,019.80 
 29,435.87 

(77.52)  0.00  0.00  0.00  5.42 1.48

06/11/0756274MU67
Manhatten Asset

 0.000 07/06/07  8,320,000.00  8,289,204.44 
 0.00 

 8,313,840.89 
 24,636.45 

 8,313,760.00 
 24,555.56 

(80.89)  0.00  0.00  0.00  5.42 1.23

06/11/0756274MU91
Manhatten Asset

 0.000 07/09/07  6,000,000.00  5,975,220.00 
 0.00 

 5,992,920.00 
 17,700.00 

 5,998,800.00 
 23,580.00 

 5,880.00  0.00  0.00  0.00  5.41 0.89

06/18/0787288MUA7
TSL USA

 0.000 07/10/07  7,000,000.00  6,977,242.22 
 0.00 

 6,990,690.00 
 13,447.78 

 6,990,550.00 
 13,307.78 

(140.00)  0.00  0.00  0.00  5.41 1.04

Holdings - Page 1 MBIA Asset Management Group



Maine State Treasurer-Pooled Cash Account

Securities Held 
June 30, 2007

Date
CUSIP/

Description
Rate/

Coupon
Maturity/
Call Date Shares

Par Value/
Purchased

Accrued Interest
Historical Cost/

Cost/Accretion
(Amortization)

Amortized

In Fair Value
Change

Fair Value/

(Loss)
Gain

Unrealized

Received
Interest

Earned
Interest

Interest
Accrued

Total

Cost
Port
%

Yield
Purchase

Commercial Paper

06/25/0737635MUB0
Giro Funding

 0.000 07/11/07  20,000,000.00  19,952,711.11 
 0.00 

 19,970,444.44 
 17,733.33 

 19,970,000.00 
 17,288.89 

(444.44)  0.00  0.00  0.00  5.41 2.97

05/31/0776212MUC7
Rhiland Funding

 0.000 07/12/07  2,000,000.00  1,987,656.67 
 0.00 

 1,996,767.22 
 8,816.66 

 1,996,700.00 
 8,820.00 

(67.22)  0.00  0.00  0.00  5.40 0.30

06/26/0761777MUD4
Morrigan TRR Funding

 0.000 07/13/07  10,000,000.00  9,974,688.89 
 0.00 

 9,982,133.33 
 7,444.44 

 9,982,000.00 
 7,311.11 

(133.33)  0.00  0.00  0.00  5.45 1.48

06/15/0702138UUG7
Altamira Funding

 0.000 07/16/07  4,207,000.00  4,187,691.04 
 0.00 

 4,197,656.95 
 9,965.91 

 4,197,534.25 
 9,843.21 

(122.70)  0.00  0.00  0.00  5.43 0.62

06/25/070527M1UG8
Autobahn

 0.000 07/16/07  4,404,000.00  4,390,230.16 
 0.00 

 4,394,164.40 
 3,934.24 

 4,394,091.00 
 3,860.84 

(73.40)  0.00  0.00  0.00  5.45 0.65

06/15/0776212MUG8
Rhiland Funding

 0.000 07/16/07  18,000,000.00  17,917,695.00 
 0.00 

 17,960,175.00 
 42,480.00 

 17,959,500.00 
 41,805.00 

(675.00)  0.00  0.00  0.00  5.41 2.66

05/17/078670X3UJ6
Sunbelt Funding

 0.000 07/18/07  20,000,000.00  19,818,822.22 
 0.00 

 19,950,322.22 
 87,666.67 

 19,949,000.00 
 88,000.00 

(1,322.22)  0.00  0.00  0.00  5.38 2.95

06/14/0753056KUK1
Liberty Harbour

 0.000 07/19/07  14,000,000.00  13,927,588.89 
 0.00 

 13,962,760.00 
 35,171.11 

 13,962,340.00 
 34,751.11 

(420.00)  0.00  0.00  0.00  5.42 2.07

06/20/072441X1UL7
Deer Valley Funding

 0.000 07/20/07  14,000,000.00  13,938,166.67 
 0.00 

 13,960,838.89 
 22,672.22 

 13,960,240.00 
 22,073.33 

(598.89)  0.00  0.00  0.00  5.40 2.07

06/15/0764072MUL2
Neptune Funding Corp

 0.000 07/20/07  10,000,000.00  9,948,375.00 
 0.00 

 9,971,975.00 
 23,600.00 

 9,971,500.00 
 23,125.00 

(475.00)  0.00  0.00  0.00  5.41 1.48

06/04/0704754FUR5
Athos

 0.000 07/25/07  15,000,000.00  14,887,162.50 
 0.00 

 14,946,900.00 
 59,737.50 

 14,946,300.00 
 59,137.50 

(600.00)  0.00  0.00  0.00  5.42 2.21

06/25/0704754FUR5
Athos

 0.000 07/25/07  5,000,000.00  4,977,583.33 
 0.00 

 4,982,066.66 
 4,483.33 

 4,982,100.00 
 4,516.67 

 33.34  0.00  0.00  0.00  5.48 0.74

06/19/0775062UUT5
Raffle Place

 0.000 07/27/07  6,000,000.00  5,966,243.33 
 0.00 

 5,976,903.33 
 10,660.00 

 5,976,720.00 
 10,476.67 

(183.33)  0.00  0.00  0.00  5.43 0.89

 224,093,000.00  223,135,356.61 

 0.00 

 223,690,291.89 

 510,808.06 

 223,690,625.80  333.91  0.00  0.00  0.00 

 512,868.08 TOTAL
33.17

Certificates of Deposit

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

 1,000,000.00 
 0.00 

 1,000,000.00 
 0.00 

 0.00  0.00  4,499.30  53,026.18  5.35 0.15

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

 325,000.00 
 0.00 

 325,000.00 
 0.00 

 0.00  0.00  398.02  4,762.90  1.49 0.05

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

 500,000.00 
 0.00 

 500,000.00 
 0.00 

 0.00  0.00  2,244.16  26,235.94  5.34 0.07

Holdings - Page 2 MBIA Asset Management Group



Maine State Treasurer-Pooled Cash Account

Securities Held 
June 30, 2007

Date
CUSIP/

Description
Rate/

Coupon
Maturity/
Call Date Shares

Par Value/
Purchased

Accrued Interest
Historical Cost/

Cost/Accretion
(Amortization)

Amortized

In Fair Value
Change

Fair Value/

(Loss)
Gain

Unrealized

Received
Interest

Earned
Interest

Interest
Accrued

Total

Cost
Port
%

Yield
Purchase

Certificates of Deposit

01/11/07Bar Harbor  4.890 07/11/07  500,000.00  500,000.00 
 0.00 

 500,000.00 
 0.00 

 500,000.00 
 0.00 

 0.00  0.00  2,051.89  11,586.09  4.95 0.07

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

 2,000,000.00 
 0.00 

 2,000,000.00 
 0.00 

 0.00  0.00  8,946.00  97,759.37  5.34 0.30

10/25/06Merrill Mrchnt  4.900 10/25/07  500,000.00  500,000.00 
 0.00 

 500,000.00 
 0.00 

 500,000.00 
 0.00 

 0.00  0.00  2,107.59  17,235.07  5.02 0.07

10/27/06The First  4.750 10/27/07  500,000.00  500,000.00 
 0.00 

 500,000.00 
 0.00 

 500,000.00 
 0.00 

 0.00  0.00  1,952.06  16,071.92  4.75 0.07

10/29/06Bar Harbor  4.980 10/29/07  500,000.00  500,000.00 
 0.00 

 500,000.00 
 0.00 

 500,000.00 
 0.00 

 0.00  0.00  2,111.67  16,995.01  5.11 0.07

12/02/06Northeast Bank  5.080 12/02/07  100,000.00  100,000.00 
 0.00 

 100,000.00 
 0.00 

 100,000.00 
 0.00 

 0.00  0.00  429.05  2,979.99  5.21 0.01

12/06/06Machias Savings  1.440 12/06/07  200,000.00  200,000.00 
 0.00 

 200,000.00 
 0.00 

 200,000.00 
 0.00 

 0.00  0.00  238.51  1,639.97  1.45 0.03

06/14/07Mechanics Savings Bank  5.117 12/18/07  1,000,000.00  1,000,000.00 
 0.00 

 1,000,000.00 
 0.00 

 1,000,000.00 
 0.00 

 0.00  0.00  2,419.11  2,419.11  5.19 0.15

12/22/06Machias Savings  1.440 12/22/07  75,000.00  75,000.00 
 0.00 

 75,000.00 
 0.00 

 75,000.00 
 0.00 

 0.00  0.00  89.38  567.27  1.45 0.01

12/26/06Gardiner Svgs  5.000 12/26/07  500,000.00  500,000.00 
 0.00 

 500,000.00 
 0.00 

 500,000.00 
 0.00 

 0.00  0.00  2,054.80  12,808.22  5.00 0.07

06/30/07The First  5.250 12/30/07  500,000.00  500,000.00 
 0.00 

 500,000.00 
 0.00 

 500,000.00 
 0.00 

 0.00  0.00  71.72  71.72  5.25 0.07

01/05/07Katahdin Trust  1.490 01/05/08  200,000.00  200,000.00 
 0.00 

 200,000.00 
 0.00 

 200,000.00 
 0.00 

 0.00  0.00  244.94  1,445.10  1.49 0.03

01/09/07Gorham Savings Bank  1.540 01/09/08  200,000.00  200,000.00 
 0.00 

 200,000.00 
 0.00 

 200,000.00 
 0.00 

 0.00  0.00  253.16  1,459.84  1.54 0.03

01/11/07Gardiner Svgs  5.100 01/11/08  500,000.00  500,000.00 
 0.00 

 500,000.00 
 0.00 

 500,000.00 
 0.00 

 0.00  0.00  2,095.90  11,946.58  5.10 0.07

01/29/07Ocean National  5.050 01/29/08  1,000,000.00  1,000,000.00 
 0.00 

 1,000,000.00 
 0.00 

 1,000,000.00 
 0.00 

 0.00  0.00  4,208.33  21,462.50  5.05 0.15

04/12/07Northeast Bank  5.130 04/12/08  1,000,000.00  1,000,000.00 
 0.00 

 1,000,000.00 
 0.00 

 1,000,000.00 
 0.00 

 0.00  0.00  4,204.91  11,213.11  5.13 0.15

05/18/07Bar Harbor  0.747 05/18/08  200,000.00  200,000.00 
 0.00 

 200,000.00 
 0.00 

 200,000.00 
 0.00 

 0.00  0.00  122.93  180.27  0.75 0.03
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Maine State Treasurer-Pooled Cash Account

Securities Held 
June 30, 2007

Date
CUSIP/

Description
Rate/

Coupon
Maturity/
Call Date Shares

Par Value/
Purchased

Accrued Interest
Historical Cost/

Cost/Accretion
(Amortization)

Amortized

In Fair Value
Change

Fair Value/

(Loss)
Gain

Unrealized

Received
Interest

Earned
Interest

Interest
Accrued

Total

Cost
Port
%

Yield
Purchase

Certificates of Deposit

05/25/07Machias Savings  1.440 05/25/08  200,000.00  200,000.00 
 0.00 

 200,000.00 
 0.00 

 200,000.00 
 0.00 

 0.00  0.00  236.91  292.15  1.45 0.03

06/05/07Machias Savings  1.440 06/05/08  200,000.00  200,000.00 
 0.00 

 200,000.00 
 0.00 

 200,000.00 
 0.00 

 0.00  0.00  205.25  205.25  1.45 0.03

06/27/07KeyBank  5.220 06/27/08  500,000.00  500,000.00 
 0.00 

 500,000.00 
 0.00 

 500,000.00 
 0.00 

 0.00  0.00  290.00  290.00  5.22 0.07

 12,200,000.00  12,200,000.00 

 0.00 

 12,200,000.00 

 0.00 

 12,200,000.00  0.00  0.00  41,475.59  312,653.56 

 0.00 TOTAL
1.81

U.S. Treasury

05/15/06912828EB2
T-Note

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

 4,995,492.79 
 4,507.21 

 4,996,000.00 
 5,000.00 

 507.21  0.00  16,056.63  80,818.37  5.01 0.73
M

05/01/06912828EK2
T-Note

 4.250 10/31/07  2,735,000.00  2,708,397.85 
 0.00 

 2,729,077.62 
 1,456.32 

 2,728,983.00 
 820.50 

(94.62)  0.00  9,475.88  19,583.49  4.93 0.40
M

07/31/06912828EU0
T-Note

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

 2,489,493.68 
 1,472.84 

 2,491,750.00 
 750.00 

 2,256.32  0.00  9,064.22  45,623.27  5.13 0.37
M

 10,235,000.00  10,115,038.48 

 0.00 

 10,214,064.09 

 7,436.37 

 10,216,733.00  2,668.91  0.00  34,596.73  146,025.13 

 6,570.50 TOTAL
1.50

U.S. Instrumentality

10/07/043128X3SM6
FHLMC

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

 0.00 
 5,100,000.00 

 0.00 
 5,092,350.00 

 5,610.00 
(7,650.00)  0.00  15,937.50  78,625.00  3.75 0.76Call

M

12/07/053128X3L50
FHLMC

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

 0.00 
 2,985,567.61 

 3,305.13 
 2,978,700.00 

 3,000.00 
(6,867.61)  0.00  8,375.00  14,516.67  4.77 0.43Call

M

12/30/0431359MWW9
FNMA

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

 0.00 
 2,998,736.90 

 249.29 
 2,979,000.00 

 3,300.00 
(19,736.90)  0.00  9,125.00  9,429.17  3.76 0.44Call

M

12/28/06313588QU2
FNMA

 0.000 12/21/07  5,255,000.00  4,999,458.11 
 0.00 

 5,131,511.88 
 21,414.12 

 5,127,303.50 
 22,596.50 

(4,208.38)  0.00  0.00  0.00  5.15 0.74

03/30/063133XAKC0
FHLB

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

 0.00 
 2,989,420.00 

 1,386.03 
 2,983,800.00 

 900.00 
(5,620.00)  0.00  11,250.00  51,000.00  5.10 0.44Call

M

05/05/0631359MD59
FNMA

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

 0.00 
 1,979,112.55 

 1,785.25 
 1,978,200.00 

 2,000.00 
(912.55)  41,250.00  6,875.00  3,437.50  5.29 0.29Call

M

08/10/0631331VM52
FFCB

 5.500 07/03/08  5,000,000.00  5,022,550.00 
 0.00 

 5,011,974.60 
(976.19)

 5,010,000.00 
 500.00 

(1,974.60)  0.00  22,916.66  135,972.22  5.24 0.75
M

09/21/053128X4HK0
FHLMC

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

 0.00 
 4,950,000.00 

 0.00 
 4,914,855.00 

 4,455.00 
(35,145.00)  0.00  19,078.12  86,487.50  4.63 0.74Call

M
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Maine State Treasurer-Pooled Cash Account

Securities Held 
June 30, 2007

Date
CUSIP/

Description
Rate/

Coupon
Maturity/
Call Date Shares

Par Value/
Purchased

Accrued Interest
Historical Cost/

Cost/Accretion
(Amortization)

Amortized

In Fair Value
Change

Fair Value/

(Loss)
Gain

Unrealized

Received
Interest

Earned
Interest

Interest
Accrued

Total

Cost
Port
%

Yield
Purchase

U.S. Instrumentality

03/15/063133M5JV3
FHLB

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

 2,017,502.44 
(1,223.95)

 2,011,600.00 
 0.00 

(5,902.44)  0.00  9,666.66  38,344.44  5.00 0.30
M

08/11/063133XDJG7
FHLB

 4.500 10/14/08  5,100,000.00  5,026,866.00 
 0.00 

 5,056,671.55 
 2,759.77 

 5,052,060.00 
 5,610.00 

(4,611.55)  0.00  19,125.00  49,087.50  5.20 0.75
M

11/03/053128X4ST9
FHLMC

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

 0.00 
 3,005,320.85 

 285.89 
 2,997,659.00 

 2,709.00 
(7,661.85)  0.00  12,290.84  23,762.28  5.03 0.45Call

M

02/23/0731359MXL2
FNMA

 4.000
01/26/09
01/26/09  4,200,000.00  4,119,948.00 

 12,600.00 
 4,134,523.61 

 3,416.16 
 4,122,300.00 

 5,460.00 
(12,223.61)  0.00  14,000.00  72,333.33  5.05 0.61Call

M

05/17/0731331XSL7
FFCB

 4.800 03/12/09  5,355,000.00  5,332,723.20 
 46,410.00 

 5,334,230.65 
 1,004.97 

 5,318,050.50 
 3,213.00 

(16,180.15)  0.00  21,420.00  77,826.00  5.04 0.79
M

05/05/0631331TB34
FFCB

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

 2,690,702.48 
 4,951.29 

 2,691,429.60 
 5,312.40 

 727.12  0.00  6,873.50  20,849.62  5.30 0.39
M

05/12/063136F7ZW0
FNMA

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

 0.00 
 4,993,165.15 

 301.10 
 4,998,000.00 

(1,000.00)
 4,834.85  0.00  22,395.83  36,579.86  5.46 0.74Call

M

11/15/063133XGJ88
FHLB

 5.250 09/11/09  5,500,000.00  5,549,885.00 
 0.00 

 5,538,853.21 
(1,451.55)

 5,507,150.00 
(6,050.00)

(31,703.21)  0.00  24,062.50  88,229.17  4.90 0.82
M

02/15/073133MTRK6
FHLB

 4.000 11/13/09  5,000,000.00  4,877,050.00 
 0.00 

 4,893,737.82 
 3,681.13 

 4,869,500.00 
(2,500.00)

(24,237.82)  0.00  16,666.67  25,555.56  4.97 0.72
M

01/19/073133XGYT5
FHLB

 5.000 12/11/09  3,000,000.00  2,994,660.00 
 0.00 

 2,995,483.48 
 151.56 

 2,987,100.00 
(4,200.00)

(8,383.48)  75,000.00  12,500.00  8,333.33  5.06 0.45
M

01/19/073128X5XA1
FHLMC

 5.250
01/11/08
01/11/10  3,000,000.00  2,992,950.00 

 3,500.00 
 2,994,006.20 

 194.39 
 2,991,600.00 

 0.00 
(2,406.20)  0.00  13,125.00  74,375.00  5.34 0.44Call

M

01/19/073136F8EJ0
FNMA

 5.520
07/19/07
01/19/10  3,000,000.00  2,998,125.00 

 0.00 
 2,998,403.85 

 51.32 
 2,996,400.00 

(1,500.00)
(2,003.85)  0.00  13,800.00  74,520.00  5.54 0.45Call

M

04/03/073133XKB53
FHLB

 5.550
09/22/07
03/22/10  3,500,000.00  3,500,000.00 

 5,935.42 
 3,500,000.00 

 0.00 
 3,496,500.00 

(1,400.00)
(3,500.00)  0.00  16,187.50  53,418.75  5.55 0.52Call

M

 81,766,000.00  80,974,206.84 

 68,445.42 

 81,298,924.83 

 41,285.71 

 81,103,557.60 (195,367.23)  116,250.00  295,670.78  1,022,682.90 

 48,015.90 TOTAL
12.04

Corporate

07/18/0636962GVW1
GE Capital

 6.500 12/10/07  15,000,000.00  15,188,550.00 
 0.00 

 15,059,892.35 
(11,091.18)

 15,073,500.00 
(15,000.00)

 13,607.65  487,500.00  81,250.00  56,875.00  5.55 2.26

01/31/0636962GP57
GE Capital

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

 1,791,137.13 
 1,076.46 

 1,785,960.00 
 1,620.00 

(5,177.13)  0.00  6,187.50  24,131.25  4.90 0.26
M

10/31/0636962GD27
GE Capital

 3.250 06/15/09  2,800,000.00  2,673,524.00 
 0.00 

 2,705,605.07 
 3,960.62 

 2,694,720.00 
 6,440.00 

(10,885.07)  45,500.00  7,583.33  4,044.44  5.11 0.40
M
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Maine State Treasurer-Pooled Cash Account

Securities Held 
June 30, 2007

Date
CUSIP/

Description
Rate/

Coupon
Maturity/
Call Date Shares

Par Value/
Purchased

Accrued Interest
Historical Cost/

Cost/Accretion
(Amortization)

Amortized

In Fair Value
Change

Fair Value/

(Loss)
Gain

Unrealized

Received
Interest

Earned
Interest

Interest
Accrued

Total

Cost
Port
%

Yield
Purchase

Corporate

09/15/0636962GQ98
GE Capital

 4.000 06/15/09  2,330,000.00  2,260,333.00 
 0.00 

 2,280,386.55 
 2,081.68 

 2,274,313.00 
 4,194.00 

(6,073.55)  46,600.00  7,766.66  4,142.22  5.18 0.34
M

 21,930,000.00  21,895,029.00 

 0.00 

 21,837,021.10 

(3,972.42)

 21,828,493.00 (8,528.10)  579,600.00  102,787.49  89,192.91 

(2,746.00)TOTAL
3.25

GRAND TOTAL 
 674,624,625.00  672,720,255.93  673,640,926.91  673,440,034.40 (200,892.51)  2,447,929.73  2,049,924.93  3,147,903.12 100.00

 68,445.42  555,557.72  564,708.48 

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

M = MBIA-Managed
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Cusip Description Original Face Par Value Market Value
1 912828FC9 US Treasury Note 0.00 200,375.00 -                           
2 912828EU0 US Treasury Note 0.00 200,000.00

3 912828FJ4 US Treasury Note 0.00 1,971,687.95 -                           

0.00 2,372,062.95 0.00

     

Pledged Securities for Farm Credit Repurchase Agreements

State of Maine Collateral as of 6/30/07



CUSIP Type Coupon
S&P

Rating

Call

Date
Moody

Rating

Par Value /

Shares

Historical

Cost

% Portfolio 

Hist Cost

Weighted Avg

Mkt Dur (Yrs)

Maturity

Date

June 30, 2007

GASB 40 - Deposit and Investment Risk Disclosure

Maine State Treasurer-Pooled Cash Account

Market

Value

% Portfolio 

Mkt Value

Citizens Bank

Cash and Equivalents  5.330  283,000,000.00  283,000,000.00  42.07  0.00 283,000,000.00  42.02

 283,000,000.00  283,000,000.00  42.07  0.00ISSUER TOTAL  283,000,000.00  42.02

TD Banknorth

Cash and Equivalents  5.250  34,000,000.00  34,000,000.00  5.05  0.00 34,000,000.00  5.05

 34,000,000.00  34,000,000.00  5.05  0.00ISSUER TOTAL  34,000,000.00  5.05

FHLB

3133XAKC0 U.S. Instrumentality  4.500 02/15/2008 AAA Aaa  3,000,000.00  2,968,260.00  0.44  0.6002/15/2008  2,983,800.00  0.44

3133M5JV3 U.S. Instrumentality  5.800 AAA Aaa  2,000,000.00  2,036,800.00  0.30  1.1009/02/2008  2,011,600.00  0.30

3133XDJG7 U.S. Instrumentality  4.500 AAA Aaa  5,100,000.00  5,026,866.00  0.75  1.2310/14/2008  5,052,060.00  0.75

3133XGJ88 U.S. Instrumentality  5.250 AAA Aaa  5,500,000.00  5,549,885.00  0.82  2.0209/11/2009  5,507,150.00  0.82

3133MTRK6 U.S. Instrumentality  4.000 AAA Aaa  5,000,000.00  4,877,050.00  0.72  2.2211/13/2009  4,869,500.00  0.72

3133XGYT5 U.S. Instrumentality  5.000 AAA Aaa  3,000,000.00  2,994,660.00  0.45  2.2712/11/2009  2,987,100.00  0.44

3133XKB53 U.S. Instrumentality  5.550 09/22/2007 Aaa  3,500,000.00  3,500,000.00  0.52  2.4703/22/2010  3,496,500.00  0.52

 27,100,000.00  26,953,521.00  4.01  1.77ISSUER TOTAL  26,907,710.00  4.00

FNMA

31359MWW9 U.S. Instrumentality  3.650 11/30/2007 AAA Aaa  3,000,000.00  2,991,150.00  0.44  0.4111/30/2007  2,979,000.00  0.44

313588QU2 U.S. Instrumentality  0.000 AAA Aaa  5,255,000.00  4,999,458.11  0.74  0.4712/21/2007  5,127,303.50  0.76

31359MD59 U.S. Instrumentality  4.125 06/16/2008 AAA Aaa  2,000,000.00  1,954,000.00  0.29  0.9306/16/2008  1,978,200.00  0.29

31359MXL2 U.S. Instrumentality  4.000 01/26/2009 AAA Aaa  4,200,000.00  4,119,948.00  0.61  1.4801/26/2009  4,122,300.00  0.61

3136F7ZW0 U.S. Instrumentality  5.375 05/12/2008 AAA Aaa  5,000,000.00  4,989,000.00  0.74  1.7505/12/2009  4,998,000.00  0.74

3136F8EJ0 U.S. Instrumentality  5.520 07/19/2007 AAA Aaa  3,000,000.00  2,998,125.00  0.45  2.3001/19/2010  2,996,400.00  0.44

 22,455,000.00  22,051,681.11  3.28  1.22ISSUER TOTAL  22,201,203.50  3.30

GE Capital

36962GVW1 Corporate  6.500 AAA Aaa  15,000,000.00  15,188,550.00  2.26  0.4412/10/2007  15,073,500.00  2.24

36962GP57 Corporate  4.125 AAA Aaa  1,800,000.00  1,772,622.00  0.26  0.6503/04/2008  1,785,960.00  0.27

36962GQ98 Corporate  4.000 AAA Aaa  2,330,000.00  2,260,333.00  0.34  1.8506/15/2009  2,274,313.00  0.34

36962GD27 Corporate  3.250 AAA Aaa  2,800,000.00  2,673,524.00  0.40  1.8606/15/2009  2,694,720.00  0.40

 21,930,000.00  21,895,029.00  3.25  0.78ISSUER TOTAL  21,828,493.00  3.24

Gotham Funding

38346MU51 Commercial Paper  0.000 A-1 P1  20,000,000.00  19,970,277.78  2.97  0.0207/05/2007  19,988,000.00  2.97
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CUSIP Type Coupon
S&P

Rating

Call

Date
Moody

Rating

Par Value /

Shares

Historical

Cost

% Portfolio 

Hist Cost

Weighted Avg

Mkt Dur (Yrs)

Maturity

Date

June 30, 2007

GASB 40 - Deposit and Investment Risk Disclosure

Maine State Treasurer-Pooled Cash Account

Market

Value

% Portfolio 

Mkt Value

 20,000,000.00  19,970,277.78  2.97  0.02ISSUER TOTAL  19,988,000.00  2.97

Giro Funding

37635MUB0 Commercial Paper  0.000 A-1 P1  20,000,000.00  19,952,711.11  2.97  0.0307/11/2007  19,970,000.00  2.97

 20,000,000.00  19,952,711.11  2.97  0.03ISSUER TOTAL  19,970,000.00  2.97

Rhiland Funding

76212MUC7 Commercial Paper  0.000 NR P1  2,000,000.00  1,987,656.67  0.30  0.0307/12/2007  1,996,700.00  0.30

76212MUG8 Commercial Paper  0.000 NR P1  18,000,000.00  17,917,695.00  2.66  0.0507/16/2007  17,959,500.00  2.67

 20,000,000.00  19,905,351.67  2.96  0.04ISSUER TOTAL  19,956,200.00  2.96

Neptune Funding Corp

64072MU57 Commercial Paper  0.000 A-1 NR  9,967,000.00  9,931,583.93  1.48  0.0207/05/2007  9,961,019.80  1.48

64072MUL2 Commercial Paper  0.000 A-1 NR  10,000,000.00  9,948,375.00  1.48  0.0607/20/2007  9,971,500.00  1.48

 19,967,000.00  19,879,958.93  2.96  0.04ISSUER TOTAL  19,932,519.80  2.96

Athos

04754FUR5 Commercial Paper  0.000 A-1+ P1  20,000,000.00  19,864,745.83  2.95  0.0707/25/2007  19,928,400.00  2.96

 20,000,000.00  19,864,745.83  2.95  0.07ISSUER TOTAL  19,928,400.00  2.96

Sunbelt Funding

8670X3UJ6 Commercial Paper  0.000 NR P1  20,000,000.00  19,818,822.22  2.95  0.0507/18/2007  19,949,000.00  2.96

 20,000,000.00  19,818,822.22  2.95  0.05ISSUER TOTAL  19,949,000.00  2.96

Autobahn

0527M1U29 Commercial Paper  0.000 NR P1  15,195,000.00  15,179,163.43  2.26  0.0107/02/2007  15,192,720.75  2.26

0527M1UG8 Commercial Paper  0.000 NR P1  4,404,000.00  4,390,230.16  0.65  0.0507/16/2007  4,394,091.00  0.65

 19,599,000.00  19,569,393.59  2.91  0.02ISSUER TOTAL  19,586,811.75  2.91

FHLMC

3128X3SM6 U.S. Instrumentality  3.750 08/03/2007 AAA Aaa  5,100,000.00  5,126,418.00  0.76  0.0908/03/2007  5,092,350.00  0.76

3128X3L50 U.S. Instrumentality  3.350 11/09/2007 AAA Aaa  3,000,000.00  2,922,660.00  0.43  0.3511/09/2007  2,978,700.00  0.44

3128X4HK0 U.S. Instrumentality  4.625 08/15/2008 AAA Aaa  4,950,000.00  4,951,093.95  0.74  1.0708/15/2008  4,914,855.00  0.73

3128X4ST9 U.S. Instrumentality  4.900 11/03/2008 AAA Aaa  3,010,000.00  2,999,555.30  0.45  1.2811/03/2008  2,997,659.00  0.45

3128X5XA1 U.S. Instrumentality  5.250 01/11/2008 AAA Aaa  3,000,000.00  2,992,950.00  0.44  2.2901/11/2010  2,991,600.00  0.44

 19,060,000.00  18,992,677.25  2.82  0.92ISSUER TOTAL  18,975,164.00  2.82

Coral Capital
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