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S&P GSCI™ C ry-Ind
Futures - as of 12/29/2006
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[% Met Agsets [Mame [Bloomberg Ticker [Market [Mtaturity [Market Price [Contracts Held [Cortract Size  [Notional Yalue of Contracts |

| 99.89%|GSCI Excess Retum [BBH [Chicago Mercantile Exchangs| 201173011 ] 86.5 143,281,950.00 |

Collateral & Cash - as of 12/29/2006

% Met Assets |Marme Coupon Date of Maturity Security CUSIP |S&P Rating Moody's Rating |Security Price  |Security Market Value (par'price/100) [Security Par alue |Effective Duration |Yield to Maturity

0.06%|IBT CASH DEP ACCT 4 2007 A1/2{240220843 MR MR i) 83 656 83 656 5

13.79%|UNITED STATES TREASURY BILL a 2007 1/4|312795V M7 TSY TSY 9893 19,781,395 19,795,000 0.0 495
22.54%|UNITED STATES TREASURY BILL a 2007/2/8[312795V 54 TSY TSY 98.45 32,338,444 32,517,000 01 51
26.71%|UNITED STATES TREASURY BILL a 2007/3/8[312795 VW5 TSY TSY 9508 41,190,333 41 568,000 0.13 478
14.09% |UNITED STATES TREASURY BILL a 2007411 2|9127957680 TSY TSY 95,59 20,208 962 20,500,000 0.28 5.02
21.73%|UNITED STATES TREASURY BILL a 2007 /5/24|912795TH7 TSY TSY 95.04 31,168,351 31,790,000 0.39 495




