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*** CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 9/30/07 ***
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Description

59694 TPBA0437 BANK OF AMERICA SE 3.950 10/01/07 3.950 Aaa AAA 627,000,000.00
59696 TPCG0499 CITIGROUP GLOBAL M 3.900 10/01/07 3.900 Aaa AAA  50,000,000.00

59695 TPDB0222 DEUTSCHE BANK
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3.900 10/01/07 3.900 Aaa AAA 976,000,000.00

3.919 1653000000.00
TRI-PARTY REPO-TSY COLLATERAL (TYPE 7)

U.S. TREASURY NOTES & BON ( 12)

NOTE 5.625 5/15/08 5.009 Aaa AAA  10,000,000.00
NOTE  4.375 12/31/07 5.013 Aaa AAA  20,000,000.00
NOTE  4.375 12/31/07 4.991 Aaa AAA  50,000,000.00
NOTE 4.875 5/15/09 4.843 Aaa AAA  40,000,000.00
NOTE 5.125 6/30/08 5.052 Aaa AAA  15,000,000.00
NOTE 5.125 6/30/08 4.976 Aaa AAA  20,000,000.00
NOTE 5.000 7/31/08 5.046 Aaa AAA  15,000,000.00
NOTE 5.000 7/31/08 5.022 Aaa AAA  30,000,000.00
NOTE 4.875 8/31/08 4.786 Aaa AAA  50,000,000.00

4.938 250,000,000.00
U.S. TREASURY NOTES & BONDS (TYPE 12)

AGENCY MTN (30/360) 2X  ( 21)

6.610 3,560,000.00
AGENCY MTN (30/360) 2X (TYPE  21)
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627,000,000.
50,000,000.
976,000,000.

MARKET-VALUE

627,000,000.
50,000, 000.
976,000,000.

1653000000.

10,036,760.
19,968,881.
49,924 ,656.
40,019,217.
15,007,425.
20,020,640.
14,994,474.
29,993,341.
50,037,747.

1653000000.
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