INVESTMENTS TREASURY/TRUST PURCHASES

Treasury/Trust
Investment Purchases by Type
(Dollars in Millions)

Balance June 30, 2002 Purchases Balance June 30, 2003
Security Type Amount Percent Amount Percent Transactions Amount Percent
Repurchase Agreements...........c..cceuveneene. $ 521.0 16.9% $ 91,041.0 89.2% 583 $ 685.0 24.2%
Treasury COUPONS ....ccveeveveeeeeeiieniieeieenns 659.7 21.3 2,700.6 2.7 298 436.3 15.4
Federal Agency Coupons ............ccceuvennenee. 722.8 23.4 2,246.5 2.2 216 725.2 25.7
Federal Agency Discount Notes................ 961.0 31.1 4,500.7 4.4 86 515.8 18.3
Certificates of Deposit.........cccevveeverueennenee. 227.2 7.3 1,568.3 1.5 68 463.2 16.4
Total......coooiieiic $3,091.7 100.0%  $102,057.1 100.0% 1,251 $2,825.5 100.0%

Weighted Average Days to Maturity for Investments

as of June 30, 2003
Security Type Days to Maturity
Repurchase Agreements ............ccceeeueennee. 1
Treasury COUPONS......cccvereereeerierienieenenne 898
Federal Agency Coupons...........ccceeueenne. 770
Federal Agency Discount Notes............... 29

Certificates of Deposit........cceveeevereenene 5




