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Portfolio Characteristics Duration Mix

Total Net Assets (Millions) 1,957.7
Weighted Average Life (Years) 0.03
Weighted Avg. Effective Duration (Years) 0.04
Weighted Average Maturity Years 0.04
Weighted Average Rating AAA
Number of Holdings 22

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

Coupon 
Rate

Maturity 
Date

05199T536 TRI-PARTY REPO DEUTSCHE BANK 0.16% 01/MAR/2011 45.11%   0.16            1/3/2011

60699B196 TRI-PARTY REPO MIZUHO SECURITIES 0.14% 
02/MAR/2011

15.32%   0.14            2/3/2011

05199T528 DEUTSCHE BANK REPO .17% 01/MAR/2011                                9.19%      0.17           1/3/2011

38299R423 TRI-PARTY REPO GOLDMAN SACHS 0.14% 04/MAR/2011 7.66% 0.14  4/3/2011

60699B220 TRI-PARTY REPO MIZUHO SECURITIES 0.14% 
03/MAR/2011

6.39%        0.14         3/3/2011

912828KU3      UNITED STATES TREAS NTS 0.875% 31/MAY/2011                     2.56%        0.88          31/5/2011

786970D          UNITED STATES ZERO ZCP 02/JUN/2011                                   2.55%         0.00           2/6/2011

912795VD0       UNITED STATES TREAS BILLS ZCP 07/APR/2011                      2.04%      0.00            7/4/2011

961125D        UNITED STATES ZERO 23/JUN/2011                                            2.04%       0.00          23/6/2011

786969D          UNITED STATES ZERO 30/JUN/2011                                            1.28%       0.00          30/6/2011

Quality/Rating Weightings Sector Weightings (as % of Market Value)

0

0.1

0.2

0.3

0.4

0.5

0.6

0.7

0.8

0.9

TSY AAA

11.8%

88.2%

(20%)

0%

20%

40%

60%

80%

100%

At Bank Bonds Short Term
Investment

(6.6%)

12.0%

94.6%

100.0%
0 - 1 Yrs




