TLO2 - TCU ULTRA SHORT PORTFOLIO HOLDINGS

Information as of 7/31/2010

Asset Type SecID

BOND 22087WAA7
30250GAA6
31283JNW7
31283KFV5
31283KZX9
31283MCU1
31288MCV9
31288UYJ4
31288VKX6
3128G6RHO
3128G6S22
3128G6Y33
3128GCEU2
3128GCL91
3128GNKAS5
3128GWBK3
3128H2NZ2
3128HDG37
3128HDPN3
3128JR6X9
3128MBX69
3128X6CN4
3128X8B92
3128X8VE9
312904PF6
312905SK9
312908M52
3129093W2
312913327
31294JT73
31294KK61
31294KL78
31294KM69
31294KNY7
3133XWTY5
3133XY2Y0
31347AC69
31347CAC4
31348UKA6
31349GS75
31349GW62
31354QJ34
31358FWJ4
31358HAU9
31358PTZ0
31358SNX5
31358TRF8
31359GAV8
31359RU67
31359X3X5
313617NN8
313622EX6
31362KAY8
31362KYY2
31362NRA6
31362NYL4
31362NZK5
313625451
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Sec Name - Short
FDIC STRUCTURED SALE GUARAI
FDIC STRUCTURED SALE GUARAI
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FED HOME LN BANK
FED HOME LN BANK
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FREDDIE MAC
FANNIE MAE
FANNIE MAE
FANNIE MAE
FANNIE MAE
FANNIE MAE
FANNIE MAE
FANNIE MAE
FANNIE MAE
FANNIE MAE
FANNIE MAE
FANNIE MAE
FANNIE MAE
FANNIE MAE
FANNIE MAE
FANNIE MAE
FANNIE MAE

0
0.86583
6.5

8

5.5

6

6

1.964
2.857
6.5

6.5

6.5

6.5

6.5

6.5

5

5

4.818
2.49
2.627
4.5

5.35
0.25438
0.58125
0.975
1.275
2.59

7

1.775
6.5

5

5

5

5

0.214
0.497
4.735
2.453
5.35
2.088
2.814
6.868
1.58232
7.5
1.34375
7.5
1.49375
6.5

0.7

8.5
3.165
6.133
2.437
2.187
3.077
4.659
6.864
2.405

10/25/2011
2/25/2048
11/1/2010
12/1/2015

1/1/2020
12/1/2014
3/1/2016
11/1/2022
2/1/2018
10/1/2013
9/1/2013
9/1/2013
5/1/2014
6/1/2014
7/1/2016
10/1/2017
3/1/2018
10/1/2025
10/1/2024
3/1/2035
7/1/2023
9/14/2012
5/4/2011
4/7/2011

10/15/2020
4/15/2021
3/15/2022
5/15/2022

12/15/2022
10/1/2013
10/1/2017
11/1/2017

1/1/2018
2/1/2018
8/1/2011

10/13/2011
11/1/2018
11/1/2022

8/1/2028
7/1/2029
5/1/2031
11/1/2019

12/25/2020
8/25/2021
8/25/2022

10/18/2030
2/25/2023

12/25/2013
3/25/2028
6/25/2030

7/1/2027
6/1/2018
11/1/2017
11/1/2017
10/1/2018
7/1/2017
12/1/2019
7/1/2027

Coup Rate Mat/Exp Date Quantity

2,500,000.00
3,578,277.21
2,433.36
357,215.80
433,496.96
436,424.97
341,550.17
202,062.44
282,099.38
172,205.74
150,519.00
96,699.71
49,759.02
90,952.05
81,989.18
391,281.90
375,318.99
241,336.94
127,561.51
15,789,409.18
25,182.55
9,000,000.00
7,000,000.00
5,000,000.00
30,290.24
97,049.51
158,718.13
327,400.42
180,185.67
3,976.37
321,019.79
803,416.71
1,313,966.09
866,850.06
17,000,000.00
75,500,000.00
421,769.01
91,873.92
710,744.92
88,746.72
446,233.66
1,776,009.55
640,714.81
824,097.51
728,623.47
752,246.88
798,265.24
1,033,940.66
370,224.79
635,166.45
363,143.39
91,813.25
102,279.12
165,180.33
1,452,420.81
136,493.01
146,201.37
234,782.36

TRUST

Curr Price Base
98.80765
100.3113

100.136804
108.897291
108.512931
106.624432
107.7375
101.6188
101.3931
108.744078
108.744078
108.744078
108.744078
108.744078
108.744078
107.57381
107.57381
103.6574
103.2012
104.022387
106.123917
104.1524
100.112
100.1048
100.01541
101.31206
103.49979
111.61596
102.7398
105.348397
107.409467
107.439441
107.499672
107.530235
100.0098
100.014614
103.8071
101.3206
105.60945
102.057
104.6901
105.771
102.09126
112.42539
101.67625
115.44358
101.93113
105.77654
100.18783
115.06574
102.4246
103.164363
102.0371
101.4735
102.159809
104.48853
106.531183
102.041

b el Ui i

Market Value Base
2,470,191.25
3,589,416.39

2,436.69
388,998.33
470,400.26
465,335.65
367,977.61
205,333.43
286,029.31
187,263.54
163,680.50
105,155.21

54,109.99
98,904.97
89,158.38
420,916.85
403,744.94
250,163.60
131,645.01
16,424,520.32
26,724.71
9,373,716.00
7,007,840.00
5,005,240.00
30,294.91
98,322.86
164,272.93
365,431.12
185,122.40

4,189.04
344,805.65
863,186.42

1,412,509.24
932,125.91
17,001,666.00
75,511,033.57
437,826.18
93,087.21
750,613.80
90,572.24
467,162.46
1,878,503.06
654,113.82
926,494.84
740,837.02
868,420.73
813,680.78
1,093,666.66
370,920.18
730,858.98
371,948.16
94,718.55
104,362.65
167,614.26
1,483,790.33
142,619.54
155,750.05
239,574.27
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M @ M

Asset Type SecID
31362S5K7
31362TFT5
31362TN82
31362TNL3
31362XKFO
31362XKG8
31362XP57
31362Y3L4
31365CWFO0
31367Q28B9
31370RH34
31379LCS8
31380LYT9
31381C6M4
31381C6W2
31382UUJ3
31385HIC7
31385JGV4
31387QS50
31390N3Z3
31390N4B5
31391UJW6
31391VB69
3139216W3
313921X45
31392BBU9
31392CEQ3
31392DQH8
31398AP22
31398AZF2
31405FQQ8
31405VG27
31405VG35
31405VGZ4
31406BW97
31406C6V5
31410GDH3
31410GDNO
31410GDR1
31410GM26
31410KSGO
31413KzQ7
31413QS25
36206ARY1
36225C7F7
36225DBW3
36225DEM2
83164E3N5
85227NAB3
912828EX4
912828NN6
912828NS5

SubTotal:

Asset Type SecID

Sec Name - Short

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIEMAE WHOLE LOAN
FANNIE MAE

FANNIE MAE

FANNIEMAE WHOLE LOAN
FANNIEMAE GRANTOR TRUST
FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE

FANNIE MAE
GOVERNMENT NATIONAL MOR1
GOVERNMENT NATIONAL MOR1
GOVERNMENT NATIONAL MOR1
GOVERNMENT NATIONAL MOR1
UNION PLANTERS N
AID-SRI LANKA

US TREASURY N/B

US TREASURY N/B

US TREASURY N/B

Sec Name - Short

MONEY MKT 2051099 US TREASURY
2161099 US TREASURY BILLS
7261099 US TREASURY BILL

SubTotal:
Grand
Total:

Coup Rate Mat/Exp Date Quantity

2414
2.349
2.303
1.919
4.678
4.658
3.15
2.13
2.278
6.484
5.671
5.018
3.246
5.701
4.72
3.11
3.577
8.5
3.013
3.38
2.735
2.916
3.012
0.60875
1.27875
1.27875
0.58875
0.54875
2.05

2

5

3.075
3.075
3.075

5

4.612
2451
2.592
3.715
5.753
3.134
6.5
6.596

7

3.5

3.25
3.625
1.075
0.51125
4.5

1

0.625

5/1/2018
11/1/2017
5/1/2019
1/1/2020
1/1/2029
2/1/2029
2/1/2019
3/1/2018
5/1/2020
2/1/2022
10/1/2025
10/1/2013
3/1/2024
5/1/2020
1/1/2023
4/1/2025
8/1/2029
4/1/2016
7/1/2031
7/1/2032
7/1/2032
1/1/2033
9/1/2032
2/25/2032
10/25/2031
10/25/2031
6/25/2032
7/25/2032
4/26/2013
9/28/2012
9/1/2019
8/1/2034
8/1/2044
7/1/2034
1/1/2020
8/1/2033
4/1/2034
6/1/2033
2/1/2027
7/1/2037
4/1/2037
11/1/2037
9/1/2037
4/15/2026
4/20/2034
6/20/2034
8/20/2034
3/25/2014
11/1/2024
2/28/2011
7/15/2013
6/30/2012

57,353.72
117,647.64
88,566.12
234,411.68
369,447.54
90,142.92
50,768.24
271,339.66
122,546.75
657,684.36
292,383.18
60,008.77
237,956.15
384,756.90
76,819.71
36,640.91
6,465,087.27
242,852.32
107,207.33
69,759.79
202,587.72
812,948.94
322,890.37
252,319.25
1,481,017.50
493,672.50
398,191.17
1,381,996.84
8,000,000.00
4,500,000.00
6,106.33
773,025.75
1,153,759.00
583,164.91
33,850.47
2,563,277.99
1,116,414.36
154,556.92
713,246.40
3,314,388.88
3,558,932.48
939,768.64
2,142,013.81
99,101.86
489,346.68
2,405,509.10
2,062,891.63
163,771.50
7,250,000.00
57,400,000.00
2,000,000.00
800,000.00

Coup Rate Mat/Exp Date Quantity

0
0
0

1/13/2011
2/10/2011
6/30/2011

41,800,000.00
25,000,000.00
11,700,000.00

Curr Price Base

101.692
100.9375
101.7508
100.9936

106.64
106.64
102.6423
101.4819
103.669334
105.771
105.75
103.12665
102.5486
105.75
104.1244
105.2862
102.7634
109.926202
104.1561
104.7772
104.5129
104.3346
105.3767
90.66807

101.555

101.555
91.65773
97.77498
100.9723

100.23
107.62069
103.3805
103.3986
103.3774
107.46444
106.64
103.6965
104.1171
103.980981
105.53
104.0315
109.805648
106.78125
114.695752
105.27695
103.10095
103.2773
99.779126
98.5

102.457

100.508

100.172

Curr Price Base

99.9171
99.8933
99.763

Market Value Base
58,324.14
118,750.59
90,116.74
236,740.79
393,978.86
96,128.41
52,109.69
275,360.64
127,043.40
695,639.32
309,195.21
61,885.03
244,020.70
406,880.42
79,988.06
38,577.82
6,643,743.49
266,958.33
111,662.97
73,092.35
211,730.30
848,187.02
340,251.22
228,772.99
1,504,047.32
501,349.11
364,972.99
1,351,247.13
8,077,784.00
4,510,350.00
6,571.67
799,157.89
1,192,970.65
602,860.72
36,377.22
2,733,479.65
1,157,682.62
160,920.18
741,640.60
3,497,674.59
3,702,410.84
1,031,919.04
2,287,269.12
113,665.62
515,169.26
2,480,102.73
2,130,498.78
163,409.77
7,141,250.00
58,810,318.00
2,010,160.00
801,376.00
278,014,772.75

Market Value Base
41,765,347.80
24,973,325.00
11,672,271.00
78,410,943.80

356,425,716.55



