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Date: 12/31/06

PORTFOLIO SUMMARY
POOLS
MARKET MARKET DURATION PERCENT STATUTORY
TYPE VALUE YIELD (%) (Years) of TOTAL LIMIT
Treasuries
Bills 0.00 0.00 0.00 0%
Treasury Notes 246,835,696.99 491 1.39 7%
Sub-total 246,835,696.99 491 1.39 7%
Agencies Notes 962,877,402.21 5.29 0.97 25%
Discounts 0.00 0.00 0.00 0%
Sub-total 962,877,402.21 5.29 0.97 25%
Municipals 295,150,396.19 5.31 0.41 8%
Corporates 282,896,092.12 545 1.01 7% 25%
Mortgages Pools 101,399,041.32 5.56 1.52 3%
CMO's 207,007,773.50 5.53 1.34 5%
Sub-total 308,406,814.82 5.54 1.40 8% 25%
Asset Backs 317,151,221.30 5.33 0.29 8% 20%
Repurchase Agreements
Overnight 685,303,358.30 5.23 0.01 18%
<30 days 26,804,221.87 4.88 0.06 1%
< 60 days 0.00 0.00 0.00 0%
< 90 days 50,043.75 0.00 0.00 0%
<1 year 2,932,846.84 3.58 0.51 0%
< 2 years 5,190,107.29 4.65 1.67 0%
> 2 years 8,956,876.06 2.84 4.40 0%
Flex Repos 16,226,210.01 11.62 4.64 1%
Sub-total 745,463,664.12 5.32 0.18 20%
Money Market Securities
Commercial Paper 374,815,409.75 5.29 0.02 10% Al-P1
Money Mkt Fund 258,000,000.00 522 0.00 7%
Certificates of Deposit 574,593.49 2.04 2.62 0%
Sub-total 633,390,003.24 5.26 0.01 17% 20%
Derivatives
Swaps -62,790.00 1.00 -9.36 0%
OTC Options 0.00 0.00 0.00 0%
Sub-total -62,790.00 0.00 0.00 0%
TOTALS 3,792,108,500.99 5.30 0.62 100%

Monthly Investment Income Report 1206




Date: 12/31/06
PORTFOLIO SUMMARY
TRAN POOL

MARKET MARKET DURATION PERCENT STATUTORY

TYPE VALUE YIELD (%) (Years) of TOTAL LIMIT
Treasuries
Bills 0.00 0.00 0.00 0%
Treasury Notes 0.00 0.00 0.00 0%
Sub-total 0.00 0.00 0.00 0%
Agencies Notes 0.00 0.00 0.00 0%
Discounts 0.00 0.00 0.00 0%
Sub-total 0.00 0.00 0.00 0%
Corporates 0.00 0.00 0.00 0% 25%
Municipals 0.00 0.00 0.00 0%
Mortgages CMOs 22,628,676.32 5.76 0.66 15% 25%
ABS 115,126,978.40 5.46 0.05 74%
Repurchase Agreements
Overnight 17,157,595.03 5.23 0.01 11%
<30 days 0.00 0.00 0.00 0%
< 60 days 0.00 0.00 0.00 0%
<90 days 0.00 0.00 0.00 0%
<1 year 0.00 0.00 0.00 0%
<2 years 0.00 0.00 0.00 0%
> 2 years 0.00 0.00 0.00 0%
Flex Repos 0.00 0.00 0.00 0%
Sub-total 17,157,595.03 0.00 0.00 11%
Money Market Securities
Commercial Paper 0.00 0.00 0.00 0% Al-P1
Money Mkt Fund 0.00 0.00 0.00 0%
Certificates of Deposit 0.00 0.00 0.00 0%
Sub-total 0.00 0.00 0.00 0%

TOTALS 154,913,249.75 5.48 0.13 100%

Monthly investment Income Report 1208




Date: 12/31/06
PORTFOLIO SUMMARY
SHORT TERM POOL

MARKET MARKET DURATION PERCENT STATUTORY

TYPE VALUE YIELD (%) (Years) of TOTAL LIMIT
Treasuries
Bills 0.00 0.00 0.00 0%
Treasury Notes 0.00 0.00 0.00 0%
Sub-total 0.00 0.00 0.00 0%
Agencies Notes 25,033,170.15 4.79 0.50 2%
Discounts 0.00 0.00 0.00 0%
Sub-total 25,033,170.15 0.00 0.00 2%
Corporates 98,294,935.08 5.42 0.13 7% 25%
Municipals 210,658,549.91 5.32 0.08 14%
Mortgages CMOs 63,910,636.28- 5.60 0.10 4% 25%
ABS 172,653,996.86 5.26 0.34 12%
Repurchase Agreements
Overnight 259,661,942.68 5.23 0.01 18%
<30 days 0.00 0.00 0.00 0%
<60 days 0.00 0.00 0.00 0%
<90 days 0.00 0.00 0.00 0%
<1 year 0.00 0.00 0.00 0%
<2 years 0.00 0.00 0.00 0%
> 2 years 0.00 0.00 0.00 0%
Flex Repos 0.00 0.00 0.00 0%
Sub-total 259,661,942.68 5.23 0.01 18%
Money Market Securities
Commercial Paper 374,815,409.75 5.29 0.02 25% Al-P1
Money Mkt Fund 258,000,000.00 5.22 0.00 18%
Certificates of Deposit 0.00 0.00 0.00 0%
Sub-total 632,815,409.75 5.26 0.01 43%

TOTALS 1,463,028,640.71 5.28 0.08 100%

Monthiy Investment income Report 1206




Date: 12/31/06

PORTFOLIO SUMMARY
INTERMEDIATE TERM POOL
MARKET MARKET DURATION PERCENT STATUTORY
TYPE VALUE YIELD (%) (Years) of TOTAL LIMIT
Treasuries
Bills 0.00 0.00 0.00 0%
Treasury Notes 196,810,260.46 4.89 1.50 10%
Sub-total , 196,810,260.46 4.89 1.50 10%
Agencies Notes 761,834,797.09 5.36 0.93 40%
Discounts 0.00 0.00 0.00 0%
Sub-total 761,834,797.09 5.36 0.93 40%
Municipals 84,491,846.28 5.29 1.23 4%
Corporates 184,601,157.04 5.46 1.49 10% 25%
Mortgages Pools 101,399,041.32 5.56 1.52 5%
CMO's 120,468,460.90 5.45 2.12 7%
Sub-total 221,867,502.22 5.50 1.85 12% 25%
Asset Backs 29,370,246.04 5.23 0.95 2% 20%
Repurchase Agreements
Overnight 368,001,900.77 5.23 0.01 19%
<30 days 26,804,221.87 4.88 0.06 1%
<60 days 0.00 0.00 0.00 0%
<90 days 50,043.75 3.51 0.23 0%
<1 year 2,932,846.84 3.58 0.51 0%
<2 years 5,190,107.29 4.65 1.67 0%
> 2 years 8,956,876.06 2.84 4.40 1%
Flex Repos 16,226,210.01 11.62 4.64 1%
Sub-total 428,162,206.59 5.38 0.30 22%
Money Market Securities
Commercial Paper 0.00 0.00 0.00 0% Al-Pl
Money Mkt Fund 0.00 0.00 0.00 0%
Certificates of Deposit 574,593.49 2.04 2.62 0%
Sub-total 574,593.49 2.04 2.62 0% 20%
Derivatives
Swaps -62,790.00 1.00 -9.36 0%
OTC Options 0.00 0.00 0.00 0%
Sub-total -62,790.00 0.00 0.00 0%
TOTALS 1,907,649,819.21 5.34 1.02 100%

Monthly investment Income Report 1206




Date: 12/31/06
PORTFOLIO SUMMARY
UK HOSPITAL

MARKET MARKET DURATION PERCENT STATUTORY

TYPE VALUE YIELD (%) (Years) of TOTAL LIMIT
Treasuries
Bills 0.00 0.00 0.00 0%
Treasury Notes ~0.00 0.00 0.00 0%
Sub-total 0.00 0.00 0.00 0%
Agencies Notes 37,776,185.97 5.05 0.26 0%
Discounts 0.00 0.00 0.00 0%
Sub-total 37,776,185.97 5.05 0.26 55%
Municipals 0.00 0.00 0.00 0%
Corporates 0.00 0.00 0.00 0% 25%
Mortgages Pools 0.00 0.00 0.00 0%
CMO's 0.00 0.00 0.00 0%
Sub-total 0.00 0.00 0.00 0% 25%
Asset Backs ' 0.00 0.00 0.00 0% 20%
Repurchase Agreements
Overnight 30,377,446.96 5.23 0.01 0%
<30 days 0.00 0.00 0.00 - 0%
< 60 days 0.00 0.00 0.00 0%
<90 days 0.00 0.00 0.00 0%
<1 year 0.00 0.00 0.00 0%
<2 years 0.00 0.00 0.00 0%
> 2 years 0.00 0.00 0.00 0%
Flex Repos ' 0.00 0.00 0.00 0%
Sub-total 30,377,446.96 5.23 0.01 45%
Money Market Securities
Commercial Paper 0.00 0.00 0.00 0% Al-P1
Money Mkt Fund 0.00 0.00 0.00 0%
Certificates of Deposit 0.00 0.00 0.00 0%
Sub-total 0.00 0.00 0.00 0% 20%

TOTALS 68,153,632.93 5.13 0.15 0%

Monthiy Investment income Report 1208




Date: 12/31/06

Treasuries

Sub-total
Agencies

Sub-total
Municipals
Mortgages

Sub-total

Asset Backs

Repurchase Agreements

Sub-total

Money Market Securities

Sub-total

TOTALS

PORTFOLIO SUMMARY
BOND PROCEEDS POOL
MARKET MARKET DURATION PERCENT STATUTORY
TYPE VALUE YIELD (%) (Years) of TOTAL LIMIT

Bills 0.00 0.00 0.00 0%
Treasury Notes 50,025,436.53 4.98 0.96 25%
50,025,436.53 4.98 0.96 25%
Notes 138,233,249.00 5.04 1.48 70%
Discounts 0.00 0.00 0.00 0%
138,233,249.00 5.04 1.48 70%
0.00 0.00 0.00 0%
Pools 0.00 0.00 0.00 0%
CMO's 0.00 0.00 0.00 0%
0.00 0.00 0.00 0%
0.00 0.00 0.00 0%
Overnight 10,104,472.86 5.23 0.01 5%
< 30 days 0.00 0.00 0.00 0%
< 60 days 0.00 0.00 0.00 0%
<90 days 0.00 0.00 0.00 0%
<1 year 0.00 0.00 0.00 0%
<2 years 0.00 0.00 0.00 0%
> 2 years 0.00 0.00 0.00 0%
Flex Repos 0.00 0.00 0.00 0%
10,104,472.86 5.23 0.01 5%

Commercial Paper 0.00 0.00 0.00 0% NONE ALLOWED
Money Mkt Fund 0.00 0.00 0.00 0%
Certificates of Deposit 0.00 0.00 0.00 0%
0.00 0.00 0.00 0%
198,363,158.39 5.04 1.27 100%

Monthly investment Income Report 1206




Investment Balances and Income

December 2007
Portfolio Average Daily Balance = Monthly Income Yield
Bond Proceeds 213,975,290.28 368,722.75 1.79%
Intermediate 1,770,270,097.12 4,655,653.99 2.97%
PHASE I 89,962,180.48 266,895.14 3.78%
Short Term 1,358,674,295.24 5,464,275.34 5.09%
Tran 154,422,457.10 526,482.09 5.18%
UK HSPTL 29,665,251.54 291,895.12 491%
3,616,969,571.76 11,573,924.43

Monday, January 01, 2007 Page 1 of 1
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