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 Par Market Market Purchase Market
Issue Description Coupon Maturity Amount Price Value Yield Yield

Money Market

Bank of America MM 0.200% 01/01/10 1,038.24                    100.00      1,038.24                    0.20% 0.20%
0.200% 01/01/10 1,038.24                    100.00      1,038.24                    0.20% 0.20%

Agency Discount Notes

FHLMC due 01/06/10 0.000% 01/06/10 420,000.00              100.00      420,000.00              0.05% 0.02%
FNMA due 02/17/10 0.000% 02/17/10 500,000.00              100.00      500,000.00              0.05% 0.04%
FHLB due 03/12/10 0.000% 03/12/10 385,000.00              99.99        384,961.50               0.08% 0.04%
FHLMC due 05/11/10 0.000% 05/11/10 451,000.00               99.96        450,819.60               0.17% 0.10%

0.000% 03/05/10 1,756,000.00           99.99        1,755,781.10            0.09% 0.05%

Agency Notes

FHLB Agy Note 0.950% 03/30/10 350,000.00              100.19      350,658.00              0.95% 0.27%
0.950% 03/30/10 350,000.00              100.19      350,658.00              0.95% 0.27%

Total 0.158% 03/09/10 2,107,038.24            100.02      2,107,477.34             0.23% 0.09%

Page 1



% of
Portfolio

0.05%
0.05%

19.93%
23.73%
18.27%
21.39%
83.31%

16.64%
16.64%

100.00%

Page 2


