SENTINEKIL

PRIME PORTFOLIO

PORTFOLIO ATTRIBUTES AS OF JUNE 30, 2007

WEIGHTED AVERAGE DURATION: 20 MONTHS WEIGHTED AVERAGE MATURITY: 396 MONTHS
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@O -4 years | 6.03% 68.98% 0.00% 4.46% WO -4 years | 6.030% | 5.679% | 0.000% | 4.462%
B4 -8years | 0.00% 1.91% 0.00% 0.00% B4 -8years | 0.000% | 4.505% | 0.000% | 0.000%
@8+ years 0.00% 18.62% 0.00% 0.00% W8+ years 0.000% | 79.324% | 0.000% | 0.000%
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ANNUALIZED MONTHLY RETURNS* PRIME PORTFOLIO VS. 3 MONTH T-BILL
7.000%
Jun 2007 6.83% Dec 2006 5.86% 6.000%
May 2007 6.66% Nov 2006 6.28% 5000%
Apr 2007 6.30% Oct 2006 6.45% 40007
Mar 2007 6.12% Sep 2006 6.45% :000% 1
Feb 2007 6.05% Aug 2006 6.41% 3.000% 1
Jan 2007 5.99% Jul 2006 6.26% 2.000% -
1.000% -
*360-day basis. Yields are gross before Sentinel’s 0.000%
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PAST PERFORMANCE IS NOT NECESSARILY INDICATIVE OF FUTURE RESULTS. SENTINEL MANAGEMENT GROUP, INC.
TEL: (847) 412-4400

www.sentgroup.com



