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 225016 6/1/07  4.7180

 / 

 4.7180COUCOUNTY OF ORANGE /

INT5/1/07  0.00 (123,348.84) 0.00  0.00  123,348.84 

SALE5/1/07 (105,990,520.00)  0.00 (105,990,520.00)  0.00  9,132,865.16 

 239325 8/24/07  5.4700

 / 

 5.3692MTNCIT GROUP INC /MERRILL LYNCH

INT5/24/07  0.00 (393,675.00) 0.00  0.00  393,675.00 

 243863 11/28/07  5.4000

 / 

 5.4000MTNUBS AG STAMFORD CT /UBS FINANCIAL SERVICES

INT5/28/07  0.00 (1,080,000.00) 0.00  0.00  1,080,000.00 

 261367 3/10/08  5.2750

 / 

 5.2750MTNK2 (USA)LLC /JP MORGAN CHASE & CO

INT5/15/07  0.00 (212,465.28) 0.00  0.00  212,465.28 

 265469 5/4/07  5.2600

 / 

 5.2793CPBARTON CAPITAL CORP /LEHMAN BROTHERS

MAT5/4/07 (50,000,000.00) (182,638.89)(49,817,361.11)  0.00  50,000,000.00 

 265470 5/4/07  5.2600

 / 

 5.2793CPBARTON CAPITAL CORP /LEHMAN BROTHERS

MAT5/4/07 (50,000,000.00) (182,638.89)(49,817,361.11)  0.00  50,000,000.00 

 265472 5/4/07  5.2600

 / 

 5.2793CPGALLEON CAPITAL CORP /MERRILL LYNCH

MAT5/4/07 (23,000,000.00) (84,013.89)(22,915,986.11)  0.00  23,000,000.00 

 265473 5/4/07  5.2600

 / 

 5.2793CPGALLEON CAPITAL CORP /MERRILL LYNCH

MAT5/4/07 (50,000,000.00) (182,638.89)(49,817,361.11)  0.00  50,000,000.00 

 265479 5/21/07  5.2700

 / 

 5.2700YCDSOCIETE GENERALE /SOC GEN-DIRECT

INT5/21/07  0.00 (307,416.67) 0.00  0.00  307,416.67 

MAT5/21/07 (50,000,000.00)  0.00 (50,000,000.00)  0.00  50,000,000.00 

 265710 5/11/07  5.2800

 / 

 5.2800YCDDEUTSCHE BANK NY /DEUTSCHE

INT5/11/07  0.00 (227,333.33) 0.00  0.00  227,333.33 

MAT5/11/07 (50,000,000.00)  0.00 (50,000,000.00)  0.00  50,000,000.00 

 265711 5/10/07  5.2800

 / 

 5.2800YCDDEUTSCHE BANK NY /DEUTSCHE

INT5/10/07  0.00 (220,000.00) 0.00  0.00  220,000.00 

MAT5/10/07 (50,000,000.00)  0.00 (50,000,000.00)  0.00  50,000,000.00 

 266260 5/4/07  5.2800

 / 

 5.2971CPLOCKHART FUNDING LLC /ZIONS BANK

MAT5/4/07 (48,000,000.00) (154,880.00)(47,845,120.00)  0.00  48,000,000.00 

 266494 5/22/07  5.2600

 / 

 5.2901CPBARTON CAPITAL CORP /MERRILL LYNCH

MAT5/22/07 (50,000,000.00) (284,916.67)(49,715,083.33)  0.00  50,000,000.00 

 266495 5/22/07  5.2600

 / 

 5.2901CPBARTON CAPITAL CORP /MERRILL LYNCH

MAT5/22/07 (2,991,000.00) (17,043.72)(2,973,956.28)  0.00  2,991,000.00 

 266501 5/14/07  5.2800

 / 

 5.3041CPGIRO BALANCED FUNDING C /DEUTSCHE

MAT5/14/07 (50,000,000.00) (227,333.33)(49,772,666.67)  0.00  50,000,000.00 

 266720 5/17/07  5.2600

 / 

 5.2839CPGALLEON CAPITAL CORP /MERRILL LYNCH

MAT5/17/07 (30,000,000.00) (135,883.33)(29,864,116.67)  0.00  30,000,000.00 

 266821 5/18/07  5.2600

 / 

 5.2847CPGALLEON CAPITAL CORP /MERRILL LYNCH
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MAT5/18/07 (30,000,000.00) (140,266.67)(29,859,733.33)  0.00  30,000,000.00 

 266825 5/21/07  5.2600

 / 

 5.2870CPGALLEON CAPITAL CORP /MERRILL LYNCH

MAT5/21/07 (30,000,000.00) (153,416.67)(29,846,583.33)  0.00  30,000,000.00 

 266897 5/9/07  5.1600

 / 

 5.1771AGDFHLB DISC CORP /UBS FINANCIAL SERVICES

MAT5/9/07 (40,000,000.00) (131,866.67)(39,868,133.33)  0.00  40,000,000.00 

 266899 5/9/07  5.1600

 / 

 5.1771AGDFHLB DISC CORP /UBS FINANCIAL SERVICES

MAT5/9/07 (50,000,000.00) (164,833.33)(49,835,166.67)  0.00  50,000,000.00 

 266967 6/6/07  5.2300

 / 

 5.2200BGIBGI PRIME MMF /

SALE5/1/07 (3,567,000.00)  0.00 (3,567,000.00)  0.00  3,567,000.00 

SALE5/2/07 (1,861,718.00)  0.00 (1,861,718.00)  0.00  1,861,718.00 

PURC5/3/07  8,369,256.00  0.00  8,369,256.00  0.00 (8,369,256.00)

SALE5/4/07 (11,671,000.00)  0.00 (11,671,000.00)  0.00  11,671,000.00 

SALE5/7/07 (533,000.00)  0.00 (533,000.00)  0.00  533,000.00 

PURC5/8/07  2,335,961.00  0.00  2,335,961.00  0.00 (2,335,961.00)

PURC5/9/07  2,545,842.00  0.00  2,545,842.00  0.00 (2,545,842.00)

PURC5/10/07  644,826.00  0.00  644,826.00  0.00 (644,826.00)

PURC5/11/07  63,860.00  0.00  63,860.00  0.00 (63,860.00)

SALE5/14/07 (1,787,000.00)  0.00 (1,787,000.00)  0.00  1,787,000.00 

PURC5/15/07  3,691,441.00  0.00  3,691,441.00  0.00 (3,691,441.00)

SALE5/17/07 (2,693,000.00)  0.00 (2,693,000.00)  0.00  2,693,000.00 

PURC5/21/07  10,074,255.00  0.00  10,074,255.00  0.00 (10,074,255.00)

SALE5/22/07 (936,325.00)  0.00 (936,325.00)  0.00  936,325.00 

SALE5/23/07 (1,847,284.00)  0.00 (1,847,284.00)  0.00  1,847,284.00 

PURC5/25/07  32,562,043.52  0.00  32,562,043.52  0.00 (32,562,043.52)

PURC5/29/07  3,674,045.66  0.00  3,674,045.66  0.00 (3,674,045.66)

SALE5/30/07 (18,992,329.00)  0.00 (18,992,329.00)  0.00  18,992,329.00 

SALE5/31/07 (31,560,569.00)  0.00 (31,560,569.00)  0.00  31,560,569.00 

 267184 6/6/07  5.2000

 / 

 5.2000TEMBLACKROCK PROVIDENT TE /

SALE5/16/07 (4,452,000.00)  0.00 (4,452,000.00)  0.00  4,452,000.00 

PURC5/18/07  11,151,365.00  0.00  11,151,365.00  0.00 (11,151,365.00)

PURC5/23/07  1,533,431.69  0.00  1,533,431.69  0.00 (1,533,431.69)

SALE5/24/07 (4,059,387.00)  0.00 (4,059,387.00)  0.00  4,059,387.00 
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SALE5/31/07 (5,337,770.00)  0.00 (5,337,770.00)  0.00  5,337,770.00 

 267210 5/3/07  5.2700

 / 

 5.2816CPLOCKHART FUNDING LLC /ZIONS BANK

MAT5/3/07 (39,000,000.00) (85,637.50)(38,914,362.50)  0.00  39,000,000.00 

 267581 5/16/07  5.2600

 / 

 5.2808CPPARK AVENUE RECEIVABLE /JP MORGAN CHASE & CO

MAT5/16/07 (50,000,000.00) (197,250.00)(49,802,750.00)  0.00  50,000,000.00 

 267582 5/16/07  5.2600

 / 

 5.2808CPPARK AVENUE RECEIVABLE /JP MORGAN CHASE & CO

MAT5/16/07 (8,415,000.00) (33,197.18)(8,381,802.82)  0.00  8,415,000.00 

 268045 5/23/07  5.2600

 / 

 5.2832CPJP MORGAN CHASE & CO /JP MORGAN CHASE & CO

MAT5/23/07 (50,000,000.00) (219,166.67)(49,780,833.33)  0.00  50,000,000.00 

 269321 5/1/07  5.3000

 / 

 5.3000REPGREENWICH CAPITAL MARK /GREENWICH

INT5/1/07  0.00 (30,916.67) 0.00  0.00  30,916.67 

MAT5/1/07 (210,000,000.00)  0.00 (210,000,000.00)  0.00  210,000,000.00 

 269564 5/2/07  5.2500

 / 

 5.2500REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/1/07  210,000,000.00  0.00  210,000,000.00  0.00 (210,000,000.00)

INT5/2/07  0.00 (30,625.00) 0.00  0.00  30,625.00 

MAT5/2/07 (210,000,000.00)  0.00 (210,000,000.00)  0.00  210,000,000.00 

 269798 5/3/07  5.2500

 / 

 5.2500REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/2/07  210,000,000.00  0.00  210,000,000.00  0.00 (210,000,000.00)

INT5/3/07  0.00 (30,625.00) 0.00  0.00  30,625.00 

MAT5/3/07 (210,000,000.00)  0.00 (210,000,000.00)  0.00  210,000,000.00 

 270071 7/10/07  5.2500

 / 

 5.3026CPLOCKHART FUNDING LLC /ZIONS BANK

PURC5/3/07  25,000,000.00  0.00  24,752,083.33  0.00 (24,752,083.33)

 270072 5/4/07  5.2700

 / 

 5.2700REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/3/07  215,000,000.00  0.00  215,000,000.00  0.00 (215,000,000.00)

INT5/4/07  0.00 (31,473.61) 0.00  0.00  31,473.61 

MAT5/4/07 (215,000,000.00)  0.00 (215,000,000.00)  0.00  215,000,000.00 

 270316 6/6/07  5.2700

 / 

 5.2956CPLOCKHART FUNDING LLC /ZIONS BANK

PURC5/4/07  48,000,000.00  0.00  47,768,120.02  0.00 (47,768,120.00)

 270475 5/7/07  5.2700

 / 

 5.2700REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/4/07  205,000,000.00  0.00  205,000,000.00  0.00 (205,000,000.00)

INT5/7/07  0.00 (90,029.17) 0.00  0.00  90,029.17 

MAT5/7/07 (205,000,000.00)  0.00 (205,000,000.00)  0.00  205,000,000.00 

 270683 5/8/07  5.2600

 / 

 5.2600REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/7/07  193,000,000.00  0.00  193,000,000.00  0.00 (193,000,000.00)

INT5/8/07  0.00 (28,199.44) 0.00  0.00  28,199.44 
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MAT5/8/07 (193,000,000.00)  0.00 (193,000,000.00)  0.00  193,000,000.00 

 270927 5/9/07  5.2500

 / 

 5.2500REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/8/07  195,000,000.00  0.00  195,000,000.00  0.00 (195,000,000.00)

INT5/9/07  0.00 (28,437.50) 0.00  0.00  28,437.50 

MAT5/9/07 (195,000,000.00)  0.00 (195,000,000.00)  0.00  195,000,000.00 

 270973 5/10/07  5.2200

 / 

 5.2200REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/9/07  205,000,000.00  0.00  205,000,000.00  0.00 (205,000,000.00)

INT5/10/07  0.00 (29,725.00) 0.00  0.00  29,725.00 

MAT5/10/07 (205,000,000.00)  0.00 (205,000,000.00)  0.00  205,000,000.00 

 270975 6/8/07  5.2500

 / 

 5.2731CPSOUTHERN COMPANY /LEHMAN BROTHERS INC

PURC5/9/07  32,000,000.00  0.00  31,860,000.00  0.00 (31,860,000.00)

 271299 8/8/07  5.3000

 / 

 5.3000YCDFORTIS BANK NY /FORTIS BANK NY

PURC5/10/07  50,000,000.00  0.00  50,000,000.00  0.00 (50,000,000.00)

 271479 5/11/07  5.2100

 / 

 5.2100REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/10/07  205,000,000.00  0.00  205,000,000.00  0.00 (205,000,000.00)

INT5/11/07  0.00 (29,668.06) 0.00  0.00  29,668.06 

MAT5/11/07 (205,000,000.00)  0.00 (205,000,000.00)  0.00  205,000,000.00 

 271532 5/29/07  5.2400

 / 

 5.2538CPNORDEA NORTH AMERICA I /CRED SUIS FIRST BOST NY

PURC5/11/07  50,000,000.00  0.00  49,869,000.00  0.00 (49,869,000.00)

MAT5/29/07 (50,000,000.00) (131,000.00)(49,869,000.00)  0.00  50,000,000.00 

 271537 5/14/07  5.2200

 / 

 5.2200REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/11/07  205,000,000.00  0.00  205,000,000.00  0.00 (205,000,000.00)

INT5/14/07  0.00 (89,175.00) 0.00  0.00  89,175.00 

MAT5/14/07 (205,000,000.00)  0.00 (205,000,000.00)  0.00  205,000,000.00 

 271762 8/9/07  5.2300

 / 

 5.2969CPUBS FINANCE (DE) LLC /LEHMAN BROTHERS

PURC5/14/07  50,000,000.00  0.00  49,368,041.65  0.00 (49,368,041.67)

 271910 5/15/07  5.2500

 / 

 5.2500REPGREENWICH CAPITAL MARK /GREENWICH CAPITAL

PURC5/14/07  205,000,000.00  0.00  205,000,000.00  0.00 (205,000,000.00)

INT5/15/07  0.00 (29,895.83) 0.00  0.00  29,895.83 

MAT5/15/07 (205,000,000.00)  0.00 (205,000,000.00)  0.00  205,000,000.00 

 272013 5/16/07  5.3100

 / 

 5.3100REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/15/07  205,000,000.00  0.00  205,000,000.00  0.00 (205,000,000.00)

INT5/16/07  0.00 (30,237.50) 0.00  0.00  30,237.50 

MAT5/16/07 (205,000,000.00)  0.00 (205,000,000.00)  0.00  205,000,000.00 

 272414 5/17/07  5.2700

 / 

 5.2700REPGREENWICH CAPITAL MARK /GREENWICH
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PURC5/16/07  205,000,000.00  0.00  205,000,000.00  0.00 (205,000,000.00)

INT5/17/07  0.00 (30,009.72) 0.00  0.00  30,009.72 

MAT5/17/07 (205,000,000.00)  0.00 (205,000,000.00)  0.00  205,000,000.00 

 272419 11/19/07  5.3000

 / 

 5.3000YCDDEUTSCHE BANK NY /DEUTSCHE

PURC5/16/07  50,000,000.00  0.00  50,000,000.00  0.00 (50,000,000.00)

 272468 5/24/07  5.2600

 / 

 5.2654CPCONCORD MINUTEMEN CAP /MORGAN STANLEY

PURC5/17/07  30,000,000.00  0.00  29,969,316.66  0.00 (29,969,316.67)

MAT5/24/07 (30,000,000.00) (30,683.33)(29,969,316.67)  0.00  30,000,000.00 

 272469 5/18/07  5.2700

 / 

 5.2700REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/17/07  205,000,000.00  0.00  205,000,000.00  0.00 (205,000,000.00)

INT5/18/07  0.00 (30,009.72) 0.00  0.00  30,009.72 

MAT5/18/07 (205,000,000.00)  0.00 (205,000,000.00)  0.00  205,000,000.00 

 272714 5/21/07  5.2500

 / 

 5.2500REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/18/07  180,000,000.00  0.00  180,000,000.00  0.00 (180,000,000.00)

INT5/21/07  0.00 (78,750.00) 0.00  0.00  78,750.00 

MAT5/21/07 (180,000,000.00)  0.00 (180,000,000.00)  0.00  180,000,000.00 

 273033 5/22/07  5.2700

 / 

 5.2700REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/21/07  200,000,000.00  0.00  200,000,000.00  0.00 (200,000,000.00)

INT5/22/07  0.00 (29,277.78) 0.00  0.00  29,277.78 

MAT5/22/07 (200,000,000.00)  0.00 (200,000,000.00)  0.00  200,000,000.00 

 273267 5/23/07  5.2700

 / 

 5.2700REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/22/07  200,000,000.00  0.00  200,000,000.00  0.00 (200,000,000.00)

INT5/23/07  0.00 (29,277.78) 0.00  0.00  29,277.78 

MAT5/23/07 (200,000,000.00)  0.00 (200,000,000.00)  0.00  200,000,000.00 

 273270 5/29/07  5.2450

 / 

 5.2504CPRABOBANK USA FINANCIAL C /MORGAN STANLEY

PURC5/22/07  25,000,000.00  0.00  24,974,503.48  0.00 (24,974,503.47)

MAT5/29/07 (25,000,000.00) (25,496.53)(24,974,503.47)  0.00  25,000,000.00 

 273277 7/18/07  4.6250

 / 

 5.1809AGN 1FED HM LN BK BD /BANK OF AMERICA

PURC5/22/07  10,000,000.00  0.00  9,988,700.00  159,305.56 (10,148,005.56)

 273624 5/30/07  5.2500

 / 

 5.2554CPKITTY HAWK FUNDING COR /BANK OF AMERICA

PURC5/23/07  6,635,000.00  0.00  6,628,226.77  0.00 (6,628,226.77)

MAT5/30/07 (6,635,000.00) (6,773.23)(6,628,226.77)  0.00  6,635,000.00 

 273626 5/24/07  5.2700

 / 

 5.2700REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/23/07  200,000,000.00  0.00  200,000,000.00  0.00 (200,000,000.00)
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INT5/24/07  0.00 (29,277.78) 0.00  0.00  29,277.78 

MAT5/24/07 (200,000,000.00)  0.00 (200,000,000.00)  0.00  200,000,000.00 

 273627 5/30/07  5.2500

 / 

 5.2554CPKITTY HAWK FUNDING COR /BANK OF AMERICA

PURC5/23/07  50,000,000.00  0.00  49,948,958.35  0.00 (49,948,958.33)

MAT5/30/07 (50,000,000.00) (51,041.67)(49,948,958.33)  0.00  50,000,000.00 

 273826 5/25/07  5.2700

 / 

 5.2700REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/24/07  200,000,000.00  0.00  200,000,000.00  0.00 (200,000,000.00)

INT5/25/07  0.00 (29,277.78) 0.00  0.00  29,277.78 

MAT5/25/07 (200,000,000.00)  0.00 (200,000,000.00)  0.00  200,000,000.00 

 273828 5/25/07  5.2300

 / 

 5.2308CPDEXIA DELAWARE /MERRILL LYNCH

PURC5/24/07  45,000,000.00  0.00  44,993,462.49  0.00 (44,993,462.50)

MAT5/25/07 (45,000,000.00) (6,537.50)(44,993,462.50)  0.00  45,000,000.00 

 274089 5/29/07  5.2500

 / 

 5.2531CPSOCIETE GENERALE N AMER /JP MORGAN CHASE & CO

PURC5/25/07  50,000,000.00  0.00  49,970,833.35  0.00 (49,970,833.33)

MAT5/29/07 (50,000,000.00) (29,166.67)(49,970,833.33)  0.00  50,000,000.00 

 274095 5/29/07  5.2600

 / 

 5.2600REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/25/07  200,000,000.00  0.00  200,000,000.00  0.00 (200,000,000.00)

INT5/29/07  0.00 (116,888.89) 0.00  0.00  116,888.89 

MAT5/29/07 (200,000,000.00)  0.00 (200,000,000.00)  0.00  200,000,000.00 

 274509 6/5/07  5.2700

 / 

 5.2754CPNORDEA NORTH AMERICA I /MERRILL LYNCH

PURC5/29/07  13,000,000.00  0.00  12,986,678.61  0.00 (12,986,678.61)

 274514 6/26/07  5.2600

 / 

 5.2816CPL'OREAL USA INC /CITIGROUP GLOBAL MARKET

PURC5/29/07  17,800,000.00  0.00  17,727,178.22  0.00 (17,727,178.22)

 274518 6/5/07  5.2700

 / 

 5.2754CPNORDEA NORTH AMERICA I /MERRILL LYNCH

PURC5/29/07  50,000,000.00  0.00  49,948,763.90  0.00 (49,948,763.89)

 274519 5/30/07  5.3000

 / 

 5.3000REPGREENWICH CAPITAL MARK /GREENWICH CAPITAL

PURC5/29/07  200,000,000.00  0.00  200,000,000.00  0.00 (200,000,000.00)

INT5/30/07  0.00 (29,444.44) 0.00  0.00  29,444.44 

MAT5/30/07 (200,000,000.00)  0.00 (200,000,000.00)  0.00  200,000,000.00 

 274520 10/26/07  5.3200

 / 

 5.3200YCDCALYON NEW YORK /CALYON SECURITIES

PURC5/29/07  50,000,000.00  0.00  50,000,000.00  0.00 (50,000,000.00)

 274567 5/31/07  5.2800

 / 

 5.2808CPRABOBANK USA FINANCIAL C /MORGAN STANLEY

PURC5/30/07  50,000,000.00  0.00  49,992,666.65  0.00 (49,992,666.67)

MAT5/31/07 (50,000,000.00) (7,333.33)(49,992,666.67)  0.00  50,000,000.00 

 274568 5/31/07  5.3000

 / 

 5.3000REPGREENWICH CAPITAL MARK /GREENWICH CAPITAL
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PURC5/30/07  200,000,000.00  0.00  200,000,000.00  0.00 (200,000,000.00)

INT5/31/07  0.00 (29,444.44) 0.00  0.00  29,444.44 

MAT5/31/07 (200,000,000.00)  0.00 (200,000,000.00)  0.00  200,000,000.00 

 274569 6/8/07  5.2800

 / 

 5.2870CPLOCKHART FUNDING LLC /ZIONS BANK

PURC5/30/07  10,000,000.00  0.00  9,986,800.00  0.00 (9,986,800.00)

 274573 6/14/07  5.2400

 / 

 5.2515CPMERRILL LYNCH /MERRILL LYNCH

PURC5/30/07  20,000,000.00  0.00  19,956,333.32  0.00 (19,956,333.33)

 274757 6/1/07  5.3300

 / 

 5.3300REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/31/07  200,000,000.00  0.00  200,000,000.00  0.00 (200,000,000.00)

 274759 6/4/07  5.3300

 / 

 5.3332CPCROWN POINT CAP /MORGAN STANLEY

PURC5/31/07  4,584,000.00  0.00  4,581,285.25  0.00 (4,581,285.25)

 274760 6/4/07  5.3300

 / 

 5.3332CPCROWN POINT CAP /MORGAN STANLEY

PURC5/31/07  50,000,000.00  0.00  49,970,388.90  0.00 (49,970,388.89)

 274763 6/1/07  5.3000

 / 

 5.3008CPBMW US CAPITAL CORP /DEUTSCHE

PURC5/31/07  30,000,000.00  0.00  29,995,583.34  0.00 (29,995,583.33)

 274773 6/15/07  5.3200

 / 

 5.3318CPWHISTLEJACKET CAPITAL L /LEHMAN BROTHERS INC

PURC5/31/07  10,000,000.00  0.00  9,977,833.33  0.00 (9,977,833.33)

 276015 5/23/08  5.5700

 / 

 5.4605MTNCIT GROUP INC /MERRILL LYNCH

PURC5/9/07  38,800,000.00  0.00  38,843,068.00  450,241.67 (39,293,309.67)

INT5/23/07  0.00 (534,286.78) 0.00  0.00  534,286.78 

 279,167,739.48 (6,874,846.57)(369,760,094.95)(370,864,575.13) Sub Total:  609,547.23 

Fund: Extended Fund

 203482 11/28/07  4.9000

 / 

 5.1149AGN 1FANNIE MAE /UBS PAINE WEBBER

INT5/28/07  0.00 (245,000.00) 0.00  0.00  245,000.00 

 240663 11/2/07  3.2500

 / 

 5.1961AGN 1FREDDIE MAC /A.G. EDWARDS

INT5/2/07  0.00 (406,250.00) 0.00  0.00  406,250.00 

 241690 11/12/08  5.3463

 / 

 5.3463MTNTANGO FIN CORP /MERRILL LYNCH

INT5/11/07  0.00 (651,444.44) 0.00  0.00  651,444.44 

 241859 5/14/08  5.1950

 / 

 5.1950MTNSIGMA FIN INC /JP MORGAN CHASE & CO

INT5/14/07  0.00 (1,298,750.00) 0.00  0.00  1,298,750.00 

 242667 11/20/08  5.2500

 / 

 5.2500AGN 1FANNIE MAE /UBS FINANCIAL SERVICES

INT5/20/07  0.00 (1,312,500.00) 0.00  0.00  1,312,500.00 

 247091 5/25/07  5.0700

 / 

 5.1854AGDFNMA DISCOUNT /MERRILL LYNCH

MAT5/25/07 (25,000,000.00) (556,291.67)(24,443,708.33)  0.00  25,000,000.00 

 268499 5/22/08  5.3750

 / 

 5.3700AGN 1FREDDIE MAC /UBS FINANCIAL SERVICES

INT5/22/07  0.00 (674,562.50) 0.00  0.00  674,562.50 

SALE5/22/07 (25,100,000.00)  0.00 (25,100,000.00)  0.00  25,100,000.00 
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 272418 12/21/09  5.5000

 / 

 5.4975AGN 1FANNIE MAE /UBS FINANCIAL SERVICES

PURC5/16/07  25,000,000.00  0.00  25,000,000.00  553,819.44 (25,553,819.44)

 272720 3/29/10  5.3000

 / 

 5.3306AGN 7FREDDIE MAC /UBS FINANCIAL SERVICES

PURC5/18/07  25,000,000.00  0.00  24,975,000.00  180,347.22 (25,155,347.22)

 273633 5/23/07  5.2500

 / 

 5.2508CPAUTOMATIC DATA PROCES /

PURC5/22/07  25,100,000.00  0.00  25,096,339.59  0.00 (25,096,339.58)

MAT5/23/07 (25,100,000.00) (3,660.42)(25,096,339.58)  0.00  25,100,000.00 

 273635 5/24/07  5.2300

 / 

 5.2308CPBARTON CAPITAL CORP /GOLDMAN SACHS GROUP IN

PURC5/23/07  5,313,000.00  0.00  5,312,228.14  0.00 (5,312,228.14)

MAT5/24/07 (5,313,000.00) (771.86)(5,312,228.14)  0.00  5,313,000.00 

 273636 5/24/07  5.2300

 / 

 5.2308CPBARTON CAPITAL CORP /GOLDMAN SACHS GROUP IN

PURC5/23/07  4,778,000.00  0.00  4,777,305.86  0.00 (4,777,305.86)

MAT5/24/07 (4,778,000.00) (694.14)(4,777,305.86)  0.00  4,778,000.00 

 273641 5/24/07  5.2500

 / 

 5.2508CPAUTOMATIC DATA PROCES /CITIGROUP GLOBAL MARKET

PURC5/23/07  13,479,000.00  0.00  13,477,034.30  0.00 (13,477,034.31)

MAT5/24/07 (13,479,000.00) (1,965.69)(13,477,034.31)  0.00  13,479,000.00 

 274097 11/25/08  5.2950

 / 

 5.3194MTNFIVE FINANCE, INC /LEHMAN BROTHERS INC

PURC5/25/07  50,000,000.00  0.00  49,981,700.00  0.00 (49,981,700.00)

 274508 2/1/10  5.3750

 / 

 5.3844AGN 1FANNIE MAE /UBS FINANCIAL SERVICES

PURC5/29/07  25,000,000.00  0.00  24,992,187.50  440,451.39 (25,432,638.89)

 274510 6/20/07  5.2700

 / 

 5.2870CPAQUINAS FUNDING LLC /CRED SUIS FIRST BOST NY

PURC5/29/07  50,000,000.00  0.00  49,838,972.20  0.00 (49,838,972.22)

 274511 6/7/07  5.3000

 / 

 5.3070CPWHISTLEJACKET CAPITAL L /LEHMAN BROTHERS

PURC5/29/07  15,133,000.00  0.00  15,112,948.78  0.00 (15,112,948.77)

 274517 6/20/07  5.2700

 / 

 5.2870CPAQUINAS FUNDING LLC /CRED SUIS FIRST BOST NY

PURC5/29/07  50,000,000.00  0.00  49,838,972.20  0.00 (49,838,972.22)

 274521 5/28/10  5.0000

 / 

 5.0050AGN 1FREDDIE MAC /CRED SUIS FIRST BOST NY

PURC5/29/07  25,000,000.00  0.00  25,000,000.00  0.00 (25,000,000.00)

 274522 7/9/07  5.2600

 / 

 5.2917CPASPEN FUNDING CORP /DEUTSCHE

PURC5/29/07  20,093,000.00  0.00  19,972,631.78  0.00 (19,972,631.77)

(231,191,431.48)(5,151,890.72) 235,168,704.13  235,126,000.00  Sub Total:  1,174,618.05 

Fund: Schools Money Market Fund

 211866 5/11/07  5.1244

 / 

 5.1244MTNAMERICAN HONDA FINANCE /BARCLAYS CAPITAL

INT5/11/07  0.00 (650,222.22) 0.00  0.00  650,222.22 

MAT5/11/07 (50,000,000.00)  0.00 (50,000,000.00)  0.00  50,000,000.00 

 239326 8/24/07  5.4700

 / 

 5.3692MTNCIT GROUP INC /MERRILL LYNCH

INT5/24/07  0.00 (656,125.00) 0.00  0.00  656,125.00 
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 239327 8/24/07  5.4700

 / 

 5.3692MTNCIT GROUP INC /MERRILL LYNCH

INT5/24/07  0.00 (328,062.50) 0.00  0.00  328,062.50 

 247050 11/15/07  5.4038

 / 

 5.3400MTNAMERICAN HONDA FINANCE /MERRILL LYNCH

INT5/15/07  0.00 (106,602.22) 0.00  0.00  106,602.22 

 249900 5/8/07  5.2200

 / 

 5.3148CPSOCIETE GENERALE N AMER /JP MORGAN CHASE & CO

MAT5/8/07 (30,000,000.00) (535,050.00)(29,464,950.00)  0.00  30,000,000.00 

 254170 5/1/07  5.3000

 / 

 5.3000YCDFORTIS BANK NY /FORTIS BANK NY

INT5/1/07  0.00 (596,250.00) 0.00  0.00  596,250.00 

MAT5/1/07 (45,000,000.00)  0.00 (45,000,000.00)  0.00  45,000,000.00 

 257094 5/21/07  5.3100

 / 

 5.3100CDFIRST TENNESSEE BANK /FTN FINANCIAL

INT5/21/07  0.00 (531,000.00) 0.00  0.00  531,000.00 

MAT5/21/07 (40,000,000.00)  0.00 (40,000,000.00)  0.00  40,000,000.00 

 261366 3/10/08  5.2750

 / 

 5.2750MTNK2 (USA)LLC /JP MORGAN CHASE & CO

INT5/15/07  0.00 (212,465.28) 0.00  0.00  212,465.28 

 262908 5/10/07  5.1400

 / 

 5.1732AGDFNMA DISCOUNT /JP MORGAN CHASE & CO

MAT5/10/07 (50,000,000.00) (321,250.00)(49,678,750.00)  0.00  50,000,000.00 

 262909 5/7/07  5.1400

 / 

 5.1710AGDFNMA DISCOUNT /BARCLAY CAPITAL

MAT5/7/07 (50,000,000.00) (299,833.33)(49,700,166.67)  0.00  50,000,000.00 

 263085 5/31/07  5.1500

 / 

 5.1991AGDFREDDIE DISCOUNT /BARCLAY CAPITAL

MAT5/31/07 (22,000,000.00) (207,716.67)(21,792,283.33)  0.00  22,000,000.00 

 263841 5/1/07  5.3000

 / 

 5.3259CPLOCKHART FUNDING LLC /ZIONS BANK

MAT5/1/07 (10,000,000.00) (48,583.33)(9,951,416.67)  0.00  10,000,000.00 

 264944 5/4/07  5.2700

 / 

 5.2932CPLEGACY CAPITAL CO, LLC /MERRILL LYNCH

MAT5/4/07 (20,000,000.00) (87,833.33)(19,912,166.67)  0.00  20,000,000.00 

 264947 5/3/07  5.2700

 / 

 5.2925CPLEGACY CAPITAL CO, LLC /MERRILL LYNCH

MAT5/3/07 (20,000,000.00) (84,905.56)(19,915,094.44)  0.00  20,000,000.00 

 265004 5/31/07  5.2200

 / 

 5.2627CPAMERICAN HONDA FINANCE /GOLDMAN SACHS GROUP IN

MAT5/31/07 (40,000,000.00) (324,800.00)(39,675,200.00)  0.00  40,000,000.00 

 265005 5/23/07  5.2000

 / 

 5.2363CPNESTLE CAPITAL CORP /GOLDMAN SACHS GROUP IN

MAT5/23/07 (20,000,000.00) (138,666.67)(19,861,333.33)  0.00  20,000,000.00 

 265007 5/22/07  5.2000

 / 

 5.2355CPNESTLE CAPITAL CORP /GOLDMAN SACHS GROUP IN

MAT5/22/07 (20,000,000.00) (135,777.78)(19,864,222.22)  0.00  20,000,000.00 

 265008 5/25/07  5.2000

 / 

 5.2378CPNESTLE CAPITAL CORP /GOLDMAN SACHS GROUP IN

MAT5/25/07 (20,000,000.00) (144,444.44)(19,855,555.56)  0.00  20,000,000.00 

 265471 5/10/07  5.2500

 / 

 5.2738CPBARTON CAPITAL CORP /LEHMAN BROTHERS

MAT5/10/07 (17,000,000.00) (76,854.17)(16,923,145.83)  0.00  17,000,000.00 

 265475 5/14/07  5.2500

 / 

 5.2769CPBARTON CAPITAL CORP /LEHMAN BROTHERS

MAT5/14/07 (17,954,000.00) (91,640.21)(17,862,359.79)  0.00  17,954,000.00 

 265476 5/9/07  5.2500

 / 

 5.2731CPBARTON CAPITAL CORP /LEHMAN BROTHERS
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MAT5/9/07 (17,000,000.00) (74,375.00)(16,925,625.00)  0.00  17,000,000.00 

 265708 5/30/07  5.2400

 / 

 5.2784CPAMSTERDAM FUNDING COR /LEHMAN BROTHERS

MAT5/30/07 (45,000,000.00) (327,500.00)(44,672,500.00)  0.00  45,000,000.00 

 265989 5/17/07  5.2600

 / 

 5.2878CPLOCKHART FUNDING LLC /ZIONS BANK

MAT5/17/07 (20,000,000.00) (105,200.00)(19,894,800.00)  0.00  20,000,000.00 

 265991 5/15/07  5.2500

 / 

 5.2762CPGALLEON CAPITAL CORP /MERRILL LYNCH

MAT5/15/07 (25,000,000.00) (123,958.33)(24,876,041.67)  0.00  25,000,000.00 

 266966 6/6/07  5.1900

 / 

 5.1600GSGOLDMAN SACHS FINL SQ G /

PURC5/24/07  720,000.00  0.00  720,000.00  0.00 (720,000.00)

 266971 6/6/07  5.2300

 / 

 5.2200BGIBGI PRIME MMF /

SALE5/1/07 (1,874,000.00)  0.00 (1,874,000.00)  0.00  1,874,000.00 

SALE5/2/07 (12,400,537.00)  0.00 (12,400,537.00)  0.00  12,400,537.00 

SALE5/3/07 (997,000.00)  0.00 (997,000.00)  0.00  997,000.00 

PURC5/4/07  8,797,463.00  0.00  8,797,463.00  0.00 (8,797,463.00)

SALE5/7/07 (2,489,000.00)  0.00 (2,489,000.00)  0.00  2,489,000.00 

PURC5/8/07  3,601,923.00  0.00  3,601,923.00  0.00 (3,601,923.00)

SALE5/9/07 (4,120,000.00)  0.00 (4,120,000.00)  0.00  4,120,000.00 

SALE5/10/07 (751,000.00)  0.00 (751,000.00)  0.00  751,000.00 

SALE5/11/07 (339,000.00)  0.00 (339,000.00)  0.00  339,000.00 

PURC5/14/07  14,759,388.00  0.00  14,759,388.00  0.00 (14,759,388.00)

SALE5/15/07 (16,087,000.00)  0.00 (16,087,000.00)  0.00  16,087,000.00 

PURC5/21/07  26,011,410.00  0.00  26,011,410.00  0.00 (26,011,410.00)

SALE5/22/07 (1,387,354.00)  0.00 (1,387,354.00)  0.00  1,387,354.00 

SALE5/23/07 (12,388,468.00)  0.00 (12,388,468.00)  0.00  12,388,468.00 

SALE5/24/07 (18,802,492.00)  0.00 (18,802,492.00)  0.00  18,802,492.00 

PURC5/25/07  13,464,857.23  0.00  13,464,857.23  0.00 (13,464,857.23)

PURC5/29/07  4,368,724.38  0.00  4,368,724.38  0.00 (4,368,724.38)

SALE5/30/07 (1,545,061.40)  0.00 (1,545,061.40)  0.00  1,545,061.40 

SALE5/31/07 (12,529,790.00)  0.00 (12,529,790.00)  0.00  12,529,790.00 

 267185 6/6/07  5.2000

 / 

 5.2000TEMBLACKROCK PROVIDENT TE /

PURC5/16/07  13,815,385.28  0.00  13,815,385.28  0.00 (13,815,385.28)

SALE5/17/07 (3,806,000.00)  0.00 (3,806,000.00)  0.00  3,806,000.00 
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SALE5/18/07 (6,159,000.00)  0.00 (6,159,000.00)  0.00  6,159,000.00 

PURC5/23/07  24,745,669.43  0.00  24,745,669.43  0.00 (24,745,669.43)

SALE5/24/07 (30,000,000.00)  0.00 (30,000,000.00)  0.00  30,000,000.00 

SALE5/31/07 (350,686.00)  0.00 (350,686.00)  0.00  350,686.00 

 267222 5/31/07  5.2300

 / 

 5.2629CPMERRILL LYNCH & CO /MERRILL LYNCH

MAT5/31/07 (25,000,000.00) (156,173.61)(24,843,826.39)  0.00  25,000,000.00 

 267564 5/16/07  5.2700

 / 

 5.2909CPLOCKHART FUNDING LLC /ZIONS BANK

MAT5/16/07 (22,000,000.00) (86,955.00)(21,913,045.00)  0.00  22,000,000.00 

 267580 5/16/07  5.2600

 / 

 5.2808CPPARK AVENUE RECEIVABLE /JP MORGAN CHASE & CO

MAT5/16/07 (33,000,000.00) (130,185.00)(32,869,815.00)  0.00  33,000,000.00 

 267583 5/31/07  5.2450

 / 

 5.2773CPUBS AMERICAS INC /UBS FINANCIAL SERVICES

MAT5/31/07 (50,000,000.00) (305,958.33)(49,694,041.67)  0.00  50,000,000.00 

 267584 5/31/07  5.2450

 / 

 5.2773CPUBS AMERICAS INC /UBS FINANCIAL SERVICES

MAT5/31/07 (50,000,000.00) (305,958.33)(49,694,041.67)  0.00  50,000,000.00 

 267807 5/22/07  5.2600

 / 

 5.2847CPCONCORD MINUTEMEN CAP /GOLDMAN SACHS GROUP IN

MAT5/22/07 (30,000,000.00) (140,266.67)(29,859,733.33)  0.00  30,000,000.00 

 268632 5/25/07  5.2700

 / 

 5.2932CPGIRO BALANCED FUNDING C /JP MORGAN CHASE & CO

MAT5/25/07 (28,000,000.00) (122,966.67)(27,877,033.33)  0.00  28,000,000.00 

 268846 5/25/07  5.2700

 / 

 5.2925CPAQUINAS FUNDING LLC /JP MORGAN CHASE & CO

MAT5/25/07 (25,000,000.00) (106,131.94)(24,893,868.06)  0.00  25,000,000.00 

 268905 5/24/07  5.2600

 / 

 5.2816CPPARK AVENUE RECEIVABLE /JP MORGAN CHASE & CO

MAT5/24/07 (45,000,000.00) (184,100.00)(44,815,900.00)  0.00  45,000,000.00 

 269322 5/1/07  5.3000

 / 

 5.3000REPGREENWICH CAPITAL MARK /GREENWICH

INT5/1/07  0.00 (18,402.78) 0.00  0.00  18,402.78 

MAT5/1/07 (125,000,000.00)  0.00 (125,000,000.00)  0.00  125,000,000.00 

 269521 2/21/08  5.4300

 / 

 5.4570MTNCIT GROUP INC /CRED SUIS FIRST BOST NY

INT5/21/07  0.00 (134,241.67) 0.00  0.00  134,241.67 

 269561 6/1/07  5.2700

 / 

 5.2940CPLOCKHART FUNDING LLC /ZIONS BANK

PURC5/1/07  18,419,000.00  0.00  18,335,413.55  0.00 (18,335,413.55)

 269562 7/2/07  5.2400

 / 

 5.2877CPUBS FINANCE (DE) LLC /UBS FINANCIAL SERVICES

PURC5/1/07  20,000,000.00  0.00  19,819,511.10  0.00 (19,819,511.11)

 269563 5/2/07  5.2500

 / 

 5.2500REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/1/07  125,000,000.00  0.00  125,000,000.00  0.00 (125,000,000.00)

INT5/2/07  0.00 (18,229.17) 0.00  0.00  18,229.17 

MAT5/2/07 (125,000,000.00)  0.00 (125,000,000.00)  0.00  125,000,000.00 

 269567 7/3/07  5.2400

 / 

 5.2885CPCC(USA) INC. /CITIGROUP GLOBAL MARKET

PURC5/1/07  22,000,000.00  0.00  21,798,260.00  0.00 (21,798,260.00)
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 269797 5/3/07  5.2500

 / 

 5.2500REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/2/07  120,000,000.00  0.00  120,000,000.00  0.00 (120,000,000.00)

INT5/3/07  0.00 (17,500.00) 0.00  0.00  17,500.00 

MAT5/3/07 (120,000,000.00)  0.00 (120,000,000.00)  0.00  120,000,000.00 

 270070 6/8/07  5.2600

 / 

 5.2878CPLOCKHART FUNDING LLC /ZIONS BANK

PURC5/3/07  15,000,000.00  0.00  14,921,100.00  0.00 (14,921,100.00)

 270073 5/4/07  5.2700

 / 

 5.2700REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/3/07  115,000,000.00  0.00  115,000,000.00  0.00 (115,000,000.00)

INT5/4/07  0.00 (16,834.72) 0.00  0.00  16,834.72 

MAT5/4/07 (115,000,000.00)  0.00 (115,000,000.00)  0.00  115,000,000.00 

 270474 5/7/07  5.2700

 / 

 5.2700REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/4/07  120,000,000.00  0.00  120,000,000.00  0.00 (120,000,000.00)

INT5/7/07  0.00 (52,700.00) 0.00  0.00  52,700.00 

MAT5/7/07 (120,000,000.00)  0.00 (120,000,000.00)  0.00  120,000,000.00 

 270684 5/8/07  5.2600

 / 

 5.2600REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/7/07  120,000,000.00  0.00  120,000,000.00  0.00 (120,000,000.00)

INT5/8/07  0.00 (17,533.33) 0.00  0.00  17,533.33 

MAT5/8/07 (120,000,000.00)  0.00 (120,000,000.00)  0.00  120,000,000.00 

 270928 5/9/07  5.2500

 / 

 5.2500REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/8/07  120,000,000.00  0.00  120,000,000.00  0.00 (120,000,000.00)

INT5/9/07  0.00 (17,500.00) 0.00  0.00  17,500.00 

MAT5/9/07 (120,000,000.00)  0.00 (120,000,000.00)  0.00  120,000,000.00 

 270929 8/6/07  5.2950

 / 

 5.2950YCDCALYON NEW YORK /DEUTSCHE

PURC5/8/07  30,000,000.00  0.00  30,000,000.00  0.00 (30,000,000.00)

 270933 5/9/07  5.2400

 / 

 5.2408CPMERRILL LYNCH & CO /MERRILL LYNCH

PURC5/8/07  20,000,000.00  0.00  19,997,088.88  0.00 (19,997,088.89)

MAT5/9/07 (20,000,000.00) (2,911.11)(19,997,088.89)  0.00  20,000,000.00 

 270974 5/10/07  5.2200

 / 

 5.2200REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/9/07  120,000,000.00  0.00  120,000,000.00  0.00 (120,000,000.00)

INT5/10/07  0.00 (17,400.00) 0.00  0.00  17,400.00 

MAT5/10/07 (120,000,000.00)  0.00 (120,000,000.00)  0.00  120,000,000.00 

 271100 6/6/07  5.2600

 / 

 5.2816CPGIRO BALANCED FUNDING C /MERRILL LYNCH

PURC5/9/07  37,403,000.00  0.00  37,249,980.18  0.00 (37,249,980.17)

 271301 8/8/07  5.3000

 / 

 5.3000YCDFORTIS BANK NY /FORTIS BANK NY

PURC5/10/07  15,000,000.00  0.00  15,000,000.00  0.00 (15,000,000.00)
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 271480 5/11/07  5.2300

 / 

 5.2308CPJP MORGAN CHASE & CO /JP MORGAN CHASE & CO

PURC5/10/07  30,000,000.00  0.00  29,995,641.66  0.00 (29,995,641.67)

MAT5/11/07 (30,000,000.00) (4,358.33)(29,995,641.67)  0.00  30,000,000.00 

 271481 5/11/07  5.2100

 / 

 5.2100REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/10/07  120,000,000.00  0.00  120,000,000.00  0.00 (120,000,000.00)

INT5/11/07  0.00 (17,366.67) 0.00  0.00  17,366.67 

MAT5/11/07 (120,000,000.00)  0.00 (120,000,000.00)  0.00  120,000,000.00 

 271533 5/29/07  5.2400

 / 

 5.2538CPNORDEA NORTH AMERICA I /CRED SUIS FIRST BOST NY

PURC5/11/07  50,000,000.00  0.00  49,869,000.00  0.00 (49,869,000.00)

MAT5/29/07 (50,000,000.00) (131,000.00)(49,869,000.00)  0.00  50,000,000.00 

 271534 5/29/07  5.2400

 / 

 5.2538CPNORDEA NORTH AMERICA I /CRED SUIS FIRST BOST NY

PURC5/11/07  21,850,000.00  0.00  21,792,753.00  0.00 (21,792,753.00)

MAT5/29/07 (21,850,000.00) (57,247.00)(21,792,753.00)  0.00  21,850,000.00 

 271536 5/14/07  5.2200

 / 

 5.2200REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/11/07  120,000,000.00  0.00  120,000,000.00  0.00 (120,000,000.00)

INT5/14/07  0.00 (52,200.00) 0.00  0.00  52,200.00 

MAT5/14/07 (120,000,000.00)  0.00 (120,000,000.00)  0.00  120,000,000.00 

 271688 5/16/07  5.2500

 / 

 5.2538CPCONCORD MINUTEMEN CAP /DEUTSCHE

PURC5/11/07  10,000,000.00  0.00  9,992,708.33  0.00 (9,992,708.33)

MAT5/16/07 (10,000,000.00) (7,291.67)(9,992,708.33)  0.00  10,000,000.00 

 271911 5/15/07  5.2500

 / 

 5.2500REPGREENWICH CAPITAL MARK /GREENWICH CAPITAL

PURC5/14/07  120,000,000.00  0.00  120,000,000.00  0.00 (120,000,000.00)

INT5/15/07  0.00 (17,500.00) 0.00  0.00  17,500.00 

MAT5/15/07 (120,000,000.00)  0.00 (120,000,000.00)  0.00  120,000,000.00 

 272012 5/16/07  5.3100

 / 

 5.3108CPLEGACY CAPITAL CO, LLC /MERRILL LYNCH

PURC5/15/07  23,000,000.00  0.00  22,996,607.50  0.00 (22,996,607.50)

MAT5/16/07 (23,000,000.00) (3,392.50)(22,996,607.50)  0.00  23,000,000.00 

 272014 5/16/07  5.3100

 / 

 5.3100REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/15/07  120,000,000.00  0.00  120,000,000.00  0.00 (120,000,000.00)

INT5/16/07  0.00 (17,700.00) 0.00  0.00  17,700.00 

MAT5/16/07 (120,000,000.00)  0.00 (120,000,000.00)  0.00  120,000,000.00 

 272255 6/25/07  5.2800

 / 

 5.3112CPLOCKHART FUNDING LLC /ZIONS BANK

PURC5/16/07  22,000,000.00  0.00  21,870,933.33  0.00 (21,870,933.33)

 272415 5/17/07  5.2700

 / 

 5.2700REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/16/07  115,000,000.00  0.00  115,000,000.00  0.00 (115,000,000.00)
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INT5/17/07  0.00 (16,834.72) 0.00  0.00  16,834.72 

MAT5/17/07 (115,000,000.00)  0.00 (115,000,000.00)  0.00  115,000,000.00 

 272423 11/19/07  5.3000

 / 

 5.3000YCDDEUTSCHE BANK NY /DEUTSCHE

PURC5/16/07  50,000,000.00  0.00  50,000,000.00  0.00 (50,000,000.00)

 272467 5/30/07  5.2700

 / 

 5.2800CPLOCKHART FUNDING LLC /ZIONS BANK

PURC5/17/07  20,000,000.00  0.00  19,961,938.88  0.00 (19,961,938.89)

MAT5/30/07 (20,000,000.00) (38,061.11)(19,961,938.89)  0.00  20,000,000.00 

 272470 5/18/07  5.2700

 / 

 5.2700REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/17/07  115,000,000.00  0.00  115,000,000.00  0.00 (115,000,000.00)

INT5/18/07  0.00 (16,834.72) 0.00  0.00  16,834.72 

MAT5/18/07 (115,000,000.00)  0.00 (115,000,000.00)  0.00  115,000,000.00 

 272713 5/21/07  5.2500

 / 

 5.2500REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/18/07  115,000,000.00  0.00  115,000,000.00  0.00 (115,000,000.00)

INT5/21/07  0.00 (50,312.50) 0.00  0.00  50,312.50 

MAT5/21/07 (115,000,000.00)  0.00 (115,000,000.00)  0.00  115,000,000.00 

 273034 5/22/07  5.2700

 / 

 5.2700REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/21/07  120,000,000.00  0.00  120,000,000.00  0.00 (120,000,000.00)

INT5/22/07  0.00 (17,566.67) 0.00  0.00  17,566.67 

MAT5/22/07 (120,000,000.00)  0.00 (120,000,000.00)  0.00  120,000,000.00 

 273037 5/22/07  5.2900

 / 

 5.2908CPLEGACY CAPITAL CO, LLC /MERRILL LYNCH

PURC5/21/07  28,906,000.00  0.00  28,901,752.41  0.00 (28,901,752.42)

MAT5/22/07 (28,906,000.00) (4,247.58)(28,901,752.42)  0.00  28,906,000.00 

 273213 5/22/07  5.2500

 / 

 5.2508CPAUTOMATIC DATA PROCES /DEUTSCHE

PURC5/21/07  50,000,000.00  0.00  49,992,708.35  0.00 (49,992,708.33)

MAT5/22/07 (50,000,000.00) (7,291.67)(49,992,708.33)  0.00  50,000,000.00 

 273268 5/23/07  5.2300

 / 

 5.2308CPRABOBANK USA FINANCIAL C /MORGAN STANLEY

PURC5/22/07  45,000,000.00  0.00  44,993,462.49  0.00 (44,993,462.50)

MAT5/23/07 (45,000,000.00) (6,537.50)(44,993,462.50)  0.00  45,000,000.00 

 273269 5/23/07  5.2700

 / 

 5.2700REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/22/07  120,000,000.00  0.00  120,000,000.00  0.00 (120,000,000.00)

INT5/23/07  0.00 (17,566.67) 0.00  0.00  17,566.67 

MAT5/23/07 (120,000,000.00)  0.00 (120,000,000.00)  0.00  120,000,000.00 

 273279 7/18/07  4.6250

 / 

 5.1809AGN 1FED HM LN BK BD /BANK OF AMERICA

PURC5/22/07  30,000,000.00  0.00  29,966,100.00  477,916.67 (30,444,016.67)

 273623 5/24/07  5.2700

 / 

 5.2700REPGREENWICH CAPITAL MARK /GREENWICH
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PURC5/23/07  120,000,000.00  0.00  120,000,000.00  0.00 (120,000,000.00)

INT5/24/07  0.00 (17,566.67) 0.00  0.00  17,566.67 

MAT5/24/07 (120,000,000.00)  0.00 (120,000,000.00)  0.00  120,000,000.00 

 273625 5/24/07  5.2300

 / 

 5.2308CPRABOBANK USA FINANCIAL C /MORGAN STANLEY

PURC5/23/07  25,000,000.00  0.00  24,996,368.05  0.00 (24,996,368.06)

MAT5/24/07 (25,000,000.00) (3,631.94)(24,996,368.06)  0.00  25,000,000.00 

 273628 5/24/07  5.2300

 / 

 5.2308CPRABOBANK USA FINANCIAL C /MORGAN STANLEY

PURC5/23/07  50,000,000.00  0.00  49,992,736.10  0.00 (49,992,736.11)

MAT5/24/07 (50,000,000.00) (7,263.89)(49,992,736.11)  0.00  50,000,000.00 

 273634 5/23/07  5.2500

 / 

 5.2508CPAUTOMATIC DATA PROCES /

PURC5/22/07  50,000,000.00  0.00  49,992,708.35  0.00 (49,992,708.33)

MAT5/23/07 (50,000,000.00) (7,291.67)(49,992,708.33)  0.00  50,000,000.00 

 273642 5/24/07  5.2300

 / 

 5.2308CPBMW US CAPITAL CORP /DEUTSCHE

PURC5/23/07  25,258,000.00  0.00  25,254,330.57  0.00 (25,254,330.57)

MAT5/24/07 (25,258,000.00) (3,669.43)(25,254,330.57)  0.00  25,258,000.00 

 273827 5/25/07  5.2300

 / 

 5.2308CPDEXIA DELAWARE /MERRILL LYNCH

PURC5/24/07  50,000,000.00  0.00  49,992,736.10  0.00 (49,992,736.11)

MAT5/25/07 (50,000,000.00) (7,263.89)(49,992,736.11)  0.00  50,000,000.00 

 273829 5/25/07  5.2400

 / 

 5.2408CPKFW INTERNATL FINANCE /LEHMAN BROTHERS

PURC5/24/07  50,000,000.00  0.00  49,992,722.20  0.00 (49,992,722.22)

MAT5/25/07 (50,000,000.00) (7,277.78)(49,992,722.22)  0.00  50,000,000.00 

 273830 5/25/07  5.2700

 / 

 5.2700REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/24/07  120,000,000.00  0.00  120,000,000.00  0.00 (120,000,000.00)

INT5/25/07  0.00 (17,566.67) 0.00  0.00  17,566.67 

MAT5/25/07 (120,000,000.00)  0.00 (120,000,000.00)  0.00  120,000,000.00 

 273831 5/25/07  5.2300

 / 

 5.2308CPDEXIA DELAWARE /MERRILL LYNCH

PURC5/24/07  50,000,000.00  0.00  49,992,736.10  0.00 (49,992,736.11)

MAT5/25/07 (50,000,000.00) (7,263.89)(49,992,736.11)  0.00  50,000,000.00 

 273832 5/25/07  5.2400

 / 

 5.2408CPKFW INTERNATL FINANCE /LEHMAN BROTHERS

PURC5/24/07  50,000,000.00  0.00  49,992,722.20  0.00 (49,992,722.22)

MAT5/25/07 (50,000,000.00) (7,277.78)(49,992,722.22)  0.00  50,000,000.00 

 274086 5/29/07  5.2400

 / 

 5.2431CPINTESA FUNDING LLC /MORGAN STANLEY

PURC5/25/07  25,000,000.00  0.00  24,985,444.45  0.00 (24,985,444.44)

MAT5/29/07 (25,000,000.00) (14,555.56)(24,985,444.44)  0.00  25,000,000.00 

 274087 5/29/07  5.2450

 / 

 5.2481CPNESTLE CAPITAL CORP /CRED SUIS FIRST BOST NY
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PURC5/25/07  35,335,000.00  0.00  35,314,407.54  0.00 (35,314,407.55)

MAT5/29/07 (35,335,000.00) (20,592.45)(35,314,407.55)  0.00  35,335,000.00 

 274088 2/29/08  5.3250

 / 

 5.3250YCDHBOS TREASURY SERVICES N /GARBAN CAPITAL

PURC5/25/07  8,000,000.00  0.00  8,000,000.00  0.00 (8,000,000.00)

 274090 5/29/07  5.2500

 / 

 5.2531CPRABOBANK USA FINANCIAL C /JP MORGAN CHASE & CO

PURC5/25/07  38,188,000.00  0.00  38,165,723.68  0.00 (38,165,723.67)

MAT5/29/07 (38,188,000.00) (22,276.33)(38,165,723.67)  0.00  38,188,000.00 

 274091 5/29/07  5.2450

 / 

 5.2481CPNESTLE CAPITAL CORP /CRED SUIS FIRST BOST NY

PURC5/25/07  50,000,000.00  0.00  49,970,861.10  0.00 (49,970,861.11)

MAT5/29/07 (50,000,000.00) (29,138.89)(49,970,861.11)  0.00  50,000,000.00 

 274092 2/29/08  5.3250

 / 

 5.3250YCDHBOS TREASURY SERVICES N /GARBAN CAPITAL

PURC5/25/07  50,000,000.00  0.00  50,000,000.00  0.00 (50,000,000.00)

 274094 5/29/07  5.2500

 / 

 5.2531CPSOCIETE GENERALE N AMER /JP MORGAN CHASE & CO

PURC5/25/07  30,000,000.00  0.00  29,982,500.01  0.00 (29,982,500.00)

MAT5/29/07 (30,000,000.00) (17,500.00)(29,982,500.00)  0.00  30,000,000.00 

 274096 5/29/07  5.2600

 / 

 5.2600REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/25/07  120,000,000.00  0.00  120,000,000.00  0.00 (120,000,000.00)

INT5/29/07  0.00 (70,133.33) 0.00  0.00  70,133.33 

MAT5/29/07 (120,000,000.00)  0.00 (120,000,000.00)  0.00  120,000,000.00 

 274512 5/30/07  5.3000

 / 

 5.3000REPGREENWICH CAPITAL MARK /GREENWICH CAPITAL

PURC5/29/07  120,000,000.00  0.00  120,000,000.00  0.00 (120,000,000.00)

INT5/30/07  0.00 (17,666.67) 0.00  0.00  17,666.67 

MAT5/30/07 (120,000,000.00)  0.00 (120,000,000.00)  0.00  120,000,000.00 

 274513 5/30/07  5.2800

 / 

 5.2808CPRABOBANK USA FINANCIAL C /MORGAN STANLEY

PURC5/29/07  50,000,000.00  0.00  49,992,666.65  0.00 (49,992,666.67)

MAT5/30/07 (50,000,000.00) (7,333.33)(49,992,666.67)  0.00  50,000,000.00 

 274515 5/30/07  5.2800

 / 

 5.2808CPRABOBANK USA FINANCIAL C /MORGAN STANLEY

PURC5/29/07  50,000,000.00  0.00  49,992,666.65  0.00 (49,992,666.67)

MAT5/30/07 (50,000,000.00) (7,333.33)(49,992,666.67)  0.00  50,000,000.00 

 274516 6/1/07  5.2600

 / 

 5.2623CPINTESA FUNDING LLC /BANK OF AMERICA

PURC5/29/07  40,000,000.00  0.00  39,982,466.68  0.00 (39,982,466.67)

 274523 10/26/07  5.3200

 / 

 5.3200YCDCALYON NEW YORK /CALYON SECURITIES

PURC5/29/07  50,000,000.00  0.00  50,000,000.00  0.00 (50,000,000.00)

 274564 5/31/07  5.2900

 / 

 5.2908CPSOCIETE GENERALE N AMER /BANK OF AMERICA NA

PURC5/30/07  35,000,000.00  0.00  34,994,856.93  0.00 (34,994,856.94)
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MAT5/31/07 (35,000,000.00) (5,143.06)(34,994,856.94)  0.00  35,000,000.00 

 274565 5/31/07  5.3000

 / 

 5.3000REPGREENWICH CAPITAL MARK /GREENWICH CAPITAL

PURC5/30/07  110,000,000.00  0.00  110,000,000.00  0.00 (110,000,000.00)

INT5/31/07  0.00 (16,194.44) 0.00  0.00  16,194.44 

MAT5/31/07 (110,000,000.00)  0.00 (110,000,000.00)  0.00  110,000,000.00 

 274566 6/8/07  5.2800

 / 

 5.2870CPLOCKHART FUNDING LLC /ZIONS BANK

PURC5/30/07  10,000,000.00  0.00  9,986,800.00  0.00 (9,986,800.00)

 274570 5/31/07  5.2800

 / 

 5.2808CPRABOBANK USA FINANCIAL C /MORGAN STANLEY

PURC5/30/07  50,000,000.00  0.00  49,992,666.65  0.00 (49,992,666.67)

MAT5/31/07 (50,000,000.00) (7,333.33)(49,992,666.67)  0.00  50,000,000.00 

 274571 5/31/07  5.2800

 / 

 5.2808CPRABOBANK USA FINANCIAL C /MORGAN STANLEY

PURC5/30/07  25,000,000.00  0.00  24,996,333.33  0.00 (24,996,333.33)

MAT5/31/07 (25,000,000.00) (3,666.67)(24,996,333.33)  0.00  25,000,000.00 

 274572 6/25/07  5.2900

 / 

 5.3103CPCC(USA) INC. /MERRILL LYNCH

PURC5/30/07  50,000,000.00  0.00  49,808,972.20  0.00 (49,808,972.22)

 274574 6/25/07  5.2900

 / 

 5.3103CPCC(USA) INC. /MERRILL LYNCH

PURC5/30/07  4,000,000.00  0.00  3,984,717.78  0.00 (3,984,717.78)

 274756 6/1/07  5.2800

 / 

 5.2808CPUBS FINANCE (DE) LLC /UBS FINANCIAL SERVICES

PURC5/31/07  30,313,000.00  0.00  30,308,554.08  0.00 (30,308,554.09)

 274758 6/1/07  5.3300

 / 

 5.3300REPGREENWICH CAPITAL MARK /GREENWICH

PURC5/31/07  100,000,000.00  0.00  100,000,000.00  0.00 (100,000,000.00)

 274765 6/1/07  5.3000

 / 

 5.3008CPBMW US CAPITAL CORP /DEUTSCHE

PURC5/31/07  50,000,000.00  0.00  49,992,638.90  0.00 (49,992,638.89)

 274772 6/15/07  5.3200

 / 

 5.3318CPWHISTLEJACKET CAPITAL L /LEHMAN BROTHERS INC

PURC5/31/07  40,000,000.00  0.00  39,911,333.32  0.00 (39,911,333.33)

 340,483,100.58 (8,869,314.68)(332,091,702.76)(335,560,568.08) Sub Total:  477,916.67 

Fund: 283-John Wayne Airport

 218037 5/21/07  8.7500

 / 

 5.5812MTNGENERAL ELEC CAP CORP /CITIGROUP GLOBAL MARKET

INT5/21/07  0.00 (54,687.50) 0.00  0.00  54,687.50 

MAT5/21/07 (1,250,000.00)  34,925.00 (1,284,925.00)  0.00  1,250,000.00 

 228044 5/11/07  5.5038

 / 

 5.3727MTNGOLDMAN SACHS GROUP IN /GOLDMAN SACHS GROUP IN

INT5/11/07  0.00 (20,020.00) 0.00  0.00  20,020.00 

MAT5/11/07 (1,500,000.00)  1,419.00 (1,501,419.00)  0.00  1,500,000.00 

 254169 5/1/07  5.3000

 / 

 5.3000YCDFORTIS BANK NY /FORTIS BANK NY

INT5/1/07  0.00 (26,500.00) 0.00  0.00  26,500.00 

MAT5/1/07 (2,000,000.00)  0.00 (2,000,000.00)  0.00  2,000,000.00 
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 255766 5/11/07  5.2400

 / 

 5.3103CPGALAXY FUNDING INC /MORGAN STANLEY

MAT5/11/07 (1,300,000.00) (17,219.22)(1,282,780.78)  0.00  1,300,000.00 

 257095 5/21/07  5.3100

 / 

 5.3100CDFIRST TENNESSEE BANK /FTN FINANCIAL

INT5/21/07  0.00 (26,550.00) 0.00  0.00  26,550.00 

MAT5/21/07 (2,000,000.00)  0.00 (2,000,000.00)  0.00  2,000,000.00 

 258663 5/10/07  5.2400

 / 

 5.2939CPLOCKHART FUNDING LLC /ZIONS BANK

MAT5/10/07 (2,000,000.00) (20,377.78)(1,979,622.22)  0.00  2,000,000.00 

 260677 5/7/07  5.2500

 / 

 5.2925CPPARK AVENUE RECEIVABLE /GOLDMAN SACHS GROUP IN

MAT5/7/07 (1,297,000.00) (10,403.02)(1,286,596.98)  0.00  1,297,000.00 

 261368 3/10/08  5.2750

 / 

 5.2750MTNK2 (USA)LLC /JP MORGAN CHASE & CO

INT5/15/07  0.00 (8,498.61) 0.00  0.00  8,498.61 

 265474 5/14/07  5.2500

 / 

 5.2769CPBARTON CAPITAL CORP /LEHMAN BROTHERS

MAT5/14/07 (2,000,000.00) (10,208.33)(1,989,791.67)  0.00  2,000,000.00 

 266898 5/17/07  5.2400

 / 

 5.2638CPSOUTHERN COMPANY FUND /MERRILL LYNCH

MAT5/17/07 (2,000,000.00) (9,024.44)(1,990,975.56)  0.00  2,000,000.00 

 266970 6/6/07  5.2300

 / 

 5.2200BGIBGI PRIME MMF /

SALE5/1/07 (412,843.88)  0.00 (412,843.88)  0.00  412,843.88 

PURC5/7/07  1,296,999.78  0.00  1,296,999.78  0.00 (1,296,999.78)

SALE5/8/07 (1,000,000.00)  0.00 (1,000,000.00)  0.00  1,000,000.00 

PURC5/10/07  24,162.22  0.00  24,162.22  0.00 (24,162.22)

SALE5/14/07 (60,721.33)  0.00 (60,721.33)  0.00  60,721.33 

PURC5/21/07  8,564.42  0.00  8,564.42  0.00 (8,564.42)

SALE5/29/07 (320,950.56)  0.00 (320,950.56)  0.00  320,950.56 

 267182 6/6/07  5.2000

 / 

 5.2000TEMBLACKROCK PROVIDENT TE /

SALE5/8/07 (1,000,000.00)  0.00 (1,000,000.00)  0.00  1,000,000.00 

PURC5/11/07  1,147,505.97  0.00  1,147,505.97  0.00 (1,147,505.97)

PURC5/16/07  7,510.25  0.00  7,510.25  0.00 (7,510.25)

PURC5/17/07  27,576.39  0.00  27,576.39  0.00 (27,576.39)

SALE5/25/07 (171,000.00)  0.00 (171,000.00)  0.00  171,000.00 

 269565 7/23/07  5.1250

 / 

 5.1863AGDFREDDIE DISCOUNT /CRED SUIS FIRST BOST NY

PURC5/1/07  1,400,000.00  0.00  1,383,457.64  0.00 (1,383,457.64)

 269566 8/15/07  5.1050

 / 

 5.1829AGDFNMA DISCOUNT /CRED SUIS FIRST BOST NY

PURC5/1/07  1,072,000.00  0.00  1,055,886.35  0.00 (1,055,886.35)

 270930 8/6/07  5.2950

 / 

 5.2950YCDCALYON NEW YORK /DEUTSCHE

PURC5/8/07  2,000,000.00  0.00  2,000,000.00  0.00 (2,000,000.00)

 271300 8/1/07  5.2400

 / 

 5.3041CPLOCKHART FUNDING LLC /ZIONS BANK
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PURC5/10/07  2,000,000.00  0.00  1,975,837.78  0.00 (1,975,837.78)

 271535 5/29/07  5.3500

 / 

 5.3643CPCITIGROUP FUNDING INC /UBS FINANCIAL SERVICES

PURC5/11/07  1,677,000.00  0.00  1,672,514.02  0.00 (1,672,514.02)

MAT5/29/07 (1,677,000.00) (4,485.98)(1,672,514.02)  0.00  1,677,000.00 

 271912 8/2/07  5.2400

 / 

 5.3017CPASPEN FUNDING CORP /DEUTSCHE

PURC5/14/07  2,086,000.00  0.00  2,061,709.69  0.00 (2,061,709.69)

 272466 8/20/07  5.2250

 / 

 5.2981CPBETA FINANCE INC /CITIGROUP GLOBAL MARKET

PURC5/17/07  2,000,000.00  0.00  1,972,423.61  0.00 (1,972,423.61)

 273035 6/14/07  5.2600

 / 

 5.2785CPL'OREAL USA INC /JP MORGAN CHASE & CO

PURC5/21/07  1,500,000.00  0.00  1,494,740.00  0.00 (1,494,740.00)

 273036 5/25/07  5.2500

 / 

 5.2531CPRABOBANK USA FINANCIAL C /MORGAN STANLEY

PURC5/21/07  1,829,000.00  0.00  1,827,933.08  0.00 (1,827,933.08)

MAT5/25/07 (1,829,000.00) (1,066.92)(1,827,933.08)  0.00  1,829,000.00 

 274093 2/29/08  5.3250

 / 

 5.3250YCDHBOS TREASURY SERVICES N /GARBAN CAPITAL

PURC5/25/07  2,000,000.00  0.00  2,000,000.00  0.00 (2,000,000.00)

 274507 6/5/07  5.2700

 / 

 5.2754CPNORDEA NORTH AMERICA I /MERRILL LYNCH

PURC5/29/07  2,000,000.00  0.00  1,997,950.56  0.00 (1,997,950.56)

 0.12 (172,697.80) 172,697.68  257,803.26  Sub Total:  0.00 

Grand Total: (471,041,339.95) (466,510,395.91) (21,068,749.77)  388,459,408.70  2,262,081.95 


