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Date: 07/31/06

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 342,079,885.42 5.08 1.13 9%
Sub-total 342,079,885.42 5.08 1.13 9%
Agencies Notes 1,025,547,416.27 5.41 1.18 26%
Discounts 0.00 0.00 0.00 0%
Sub-total 1,025,547,416.27 5.41 1.18 26%
Municipals 310,951,600.25 5.45 0.48 8%
Corporates 301,355,743.65 5.64 1.15 7% 25%
Mortgages Pools 115,133,623.00 6.07 1.94 3%
CMO's 192,307,953.84 5.70 1.29 5%
Sub-total 307,441,576.84 5.84 1.53 8% 25%
Asset Backs 434,660,593.07 5.35 0.38 11% 20%
Repurchase Agreements
Overnight 689,100,885.84 5.27 0.00 18%
<30 days 31,074,025.59 4.88 0.05 1%
< 60 days 0.00 0.00 0.00 0%
<90 days 2,501,142.50 2.75 0.23 0%
<1 year 2,774,418.79 3.54 0.87 0%
< 2 years 140,814.55 3.32 1.34 0%
> 2 years 11,278,965.95 2.98 3.92 0%
Flex Repos 16,226,210.01 11.63 5.02 0%
Sub-total 753,096,463.23 5.34 0.17 19%
Money Market Securities
Commercial Paper 369,577,364.90 5.31 0.02 9% Al-P1
Money Mkt Fund 96,000,000.00 5.24 0.00 3%
Certificates of Deposit 574,045.66 2.04 3.01 0%
Sub-total 466,151,410.56 5.29 0.02 12% 20%
Derivatives
Swaptions -8,605.05 5.44 0.00 0%
OTC Options 0.00 0.00 0.00 0%
Sub-total -8,605.05 0.00 0.00 0%
TOTALS 3,941,276,084.24 5.40 0.73 100%

Monthly Investment income Report 07068
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Monthly Investment income Report 0708

PORTFOLIO SUMMARY
TRAN POOL
MARKET MARKET DURATION PERCENT STATUTORY
TYPE VALUE YIELD (%) (Years) of TOTAL  LIMIT
Bills 0.00 0.00 0.00 0%
Treasury Notes 0.00 0.00 0.00 0%
0.00 0.00 0.00 0%
Notes 0.00 0.00 0.00 0%
Discounts 0.00 0.00 0.00 0%
0.00 0.00 0.00 0%
0.00 0.00 0.00 0% 25%
0.00 0.00 0.00 0%
CMOs 27,965,682.44 5.64 0.27 18% 25%
115,934,022.47 545 0.04 77%
Overnight 7,544,104.47 527 0.00 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%
7,544,104.47 0.00 0.00 5%
Commercial Paper 0.00 0.00 0.00 0% Al1-P1
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%
151,443,809.38 5.48 0.08 100%




Date: 07/31/06
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 10,117,627.76 5.11 0.04 1%
Discounts 0.00 0.00 0.00 0%
Sub-total 10,117,627.76 0.00 0.00 1%
Corporates 48,608,080.18 543 0.76 4% 25%
Municipals 198,062,852.26 5.33 0.08 19%
Mortgages CMOs 74,547,112.10 5.82 0.31 7% 25%
ABS 283,269,617.00 5.32 043 27%
Repurchase Agreements
Overnight -23,994,512.85 5.27 0.00 2%
<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 -23,994,512.85 5.27 0.00 2%
Money Market Securities
Commercial Paper 369,577,364.90 5.31 0.02 35% Al-P1
Money Mkt Fund 96,000,000.00 5.24 0.00 9%
Certificates of Deposit 0.00 0.00 0.00 0%
Sub-total 465,577,364.90 5.29 0.02 44%

TOTALS 1,056,188,141.35 5.35 0.19 100%

Monthly investment income Report 0706




Date: 07/31/06
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Monthly investment Incorme Report 0708

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

Bills 0.00 0.00 0.00 0%
Treasury Notes 212,209,290.21 5.07 1.15 9%
212,209,290.21 5.07 1.15 9%
Notes 772,649,871.11 5.44 1.24 33%
Discounts 0.00 0.00 0.00 0%
772,649,871.11 5.44 1.24 33%
112,888,747.99 5.67 1.19 5%

252,747,663.47 5.68 1.22 11% 25%
Pools 115,133,623.00 6.07 1.94 5%
CMO's 89,795,159.30 5.63 2.43 4%

204,928,782.30 5.88 2.15 9% 25%

35,456,953.60 522 1.12 2% 20%
Overnight 687,553,659.31 5.27 0.00 29%
< 30 days 31,074,025.59 488 0.05 1%
< 60 days 0.00 0.00 0.00 0%
< 90 days 2,501,142.50 2.75 0.23 0%
<1 year . 2,774,418.79 3.54 0.87 0%
< 2 years 140,814.55 3.32 1.34 0%
> 2 years 11,278,965.95 2.98 3.92 0%
Flex Repos 16,226,210.01 11.63 5.02 1%
751,549,236.70 5.34 0.17 31%

Commercial Paper 0.00 0.00 0.00 0% Al-P1
Money Mkt Fund 0.00 - 0.00 0.00 0%
Certificates of Deposit 574,045.66 2.04 3.01 0%

574,045.66 2.04 3.01 0% 20%
Swaps -8,605.05 5.44 0.00 0%
OTC Options 0.00 0.00 0.00 0%
-8,605.05 0.00 0.00 0%
2,342,995,985.99 5.45 0.96 100%




Date: 07/31/06
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 67,804,488.85 5.24 0.65 0%
Discounts 0.00 0.00 0.00 0%
Sub-total 67,804,488.85 5.24 0.65 81%
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 16,218,374.41 5.27 000 ° 19%
<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 16,218,374.41 5.27 0.00 19%
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 84,022,863.26 5.24 0.52 0%

Monthly Investment income Report 0708




Date: 07/31/06
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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 129,870,595.21 5.09 1.11 42%
129,870,595.21 5.09 1.11 42%
Notes 174,975 ,428.55 5.35 1.22 57%
Discounts 0.00 0.00 0.00 0%
174,975,428.55 5.35 1.22 57%
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 1,779,260.50 5.27 0.00 1%
<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%
1,779,260.50 5.27 0.00 1%

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%
306,625,284.26 5.24 1.17 100%

Monthly investment income Report 0706




Investment Balances and Income

Portfolio

July 2006

Average Daily Balance Monthly Income Yield
Bond Proceeds 477,039,787.49 2,088,571.16 5.15%
Intermediate 1,620,767,587.03 11,607,915.88 8.43%
PHASE I 88,681,519.32 275,896.44 3.66%
Short Term 1,600,140,701.07 7,298,647.34 5.37%
Tran 142,566,529.71 681,256.34 5.63%
UK HSPTL 83,758,684.22 337,587.97 4.75%
4,012,954,808.84 22,289.875.13

Wednes—day August 23 2006

Page | of |
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INTERMEDIATE POOL

ANNUALIZED YIELD
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BOND PROCEEDS POOL

ANNUALIZED YIELD
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