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Portfolio Breakdown & Statistics Ali of 7/3112008 

Liquidity Core 
Portfolio Size $690,004,186 $1,277,611,379 
% of total pool 64.93'% 
Portfolio Duration· 0.269 1.585 
Index Duration" 1.646 
0/0 of index 96.29% 

IW"'lnht",r! Average Days to Maturity 98 615 
Earned Income Yield % 4.592% 

• Macaulay's Duralion (or fund 9997 and Effective Duration for fund 999.!.!. 

0.382 

figures do not include the of settling on 8/1/08 and Bi4jOB. After the 
Core duration increases to 1.647 and Liquidity duration increases to .284. 




