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Portfolio Characteristics Duration Mix

Total Net Assets (Millions) 1,480.4
Weighted Average Life (Years) 0.08
Weighted Avg. Effective Duration (Years) 0.08
Weighted Average Maturity (Years) 0.07
Weighted Average Rating AAA
Number of Holdings 92

Asset Mix Top Ten Portfolio Holdings
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Security ID Security Name % of 
Assets

Coupon 
Rate

Maturity 
Date

46999W014 TRI-PARTY REPO JP MORGAN 0.30%  01/MAR/2011                16.93%     0.30         1/3/2011

38299R423 TRI-PARTY REPO GOLDMAN SACHS 0.14% 04/MAR/2011 6.75% 0.14 4/3/2011

05199T536 TRI-PARTY REPO DEUTSCHE BANK 0.16% 01/MAR/2011 3.86% 0.16 1/3/2011

962455N ALLIANCE BANK OF AZ REPO SWEEP 0.324% 
01/MAR/2011

3.41% 0.32 1/3/2011

313384CM9 FEDERAL HOME LN BKS CONS DISC NTS 3.38% 0.00 1/3/2011

912795VD0 UNITED STATES TREAS BILLS ZCP 07/APR/2011 2.70% 0.00 7/4/2011

912828KH2 UNITED STATES TREAS NTS 0.875% 31/MAR/2011 1.70% 0.88 31/3/2011

313396CM3 FED HOME LOAN MTG 0% 01/MAR/2011 NTS 1.69% 0.00 1/3/2011

92646LR85 VICTORY RECEIVABLES CORPORATE COMMERCIAL 
PAPER

1.62% 0.00 8/4/2011

30601WSB6 FAIRWAY FINANCE CORPOR ZCP 11/MAY/2011 1.44% 0.00 11/5/2011

Quality/Rating Weightings Sector Weightings (as % of Market Value)
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Asset Backed At Bank Bonds Short Term
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