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Portfolio Breakdown & Statistics As of 8/31/2008
Liquidity Core
Portfolio Size $687,585,008 $1,273,803,348
% of total pool 35.06% 64.94%
Portfolio Duration* 0.284 1.584
Index Duralion® 0.375 1.711
% of index 75.73% 92.58%
Weighled Average Days to Maturity 104 617
Earned income Yield 2.517% 3.674%

* Macsaulay's Durallon for fund 9997 and EHective Duration far fund 9998,

Note: These figures do not include the effecls of trades settling on 9/2/08. After the trades setltle,
Core duration increases to 1.628.





