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& 5 .
99 0 P F Return of Private Foundation OMB No 15a5.0052
= Fom - or Section 4947(a)(1) Nonexempt Charitable Trust
= Department of the Treasury . Treated as a Private Foundation 2@0 8
= Intemal Revenue Service Note: The foundation may be able to use a copy of this return to satisfy state reporting requirements
For calendar year 2008, or tax year beginning 07/01 , 2008, and ending 06/30, 2009
«— G Check all that apply ] | lnitial return | l Final return | lAmended return l | Address change l [Name change
= Name of foundation A Employer identification number
% Use the IRS
ws  label. IIMI, INC. 13-4077817
- % Other'wise, Number and street (or P O box number if mat is not delivered to street address) Room/suite | B Telephone number (see page 10 of the mstructons)
S of:;';;_ C/O HERTZ, HERSON & COMPANY, LLP
% See Specific [THO_PARK AVENUE 1500 C ) -
& % Instructions. City or town, state, and ZIP code Cc geiﬁrr:g?lg‘n ecakpﬁg:hor_\ s » l:‘
<|£€‘°<\ D 1 Foreign organizations, check here | >
NEW YORK, NY 10016 2 Foreign organizations meeting the
H_Check type of organization. |X_| Section 501(c)(3) exempt private foundation o hereandatach I:]
Section 4947(a){1) nonexempt chantable trust Other taxable private foundation E If povate foundation siatus was temnated
I Fair market value of all assets atend |J Accounting method [_x] Cash L__J Accrual under section 507(b)(1)(A), check here . P>
of year (from Part ll, col (c), line Other (specfy) ____ ____ __ ____________ F If the foundation 1s m a 60-month termination
16) > § 21,117,629. (Part I, column (d) must be on cash basis ) under section 507(b)(1)(B) check here , B> [_l
Analysis of Revenue and Expenses (The (d) Disbursements
total of amounts in columns (b), (c), and (d) (a) Revenue and (b) Net investment {c) Adjusted net for charitable
may not necessarily equal the amounts in expenses per income income purposes
column (a) (see page 11 of the instructions) ) books {cash basis only)
1 Contributions, gifts, grants, etc , received (attach schedule) .
2 Cneok b || fins fgundaton s notrequred o
3 Interest on savings and temporary cash investments 57,217. 57,217. STMT 1
4 Duidends and interest from securities |, | | 558,756. 558,756. STMT 2
Sa Grossrents . . . ... ... ........
b Net rental income or (loss)
g Gg gs;sgsalsnalg;(;?‘sc:)fg?ga sale of assets not on line 10 -266,047.
5 assets on line 6a 43,071,782.
é 7 Capital gain net income (from Part IV, ine 2) ,
8 Net short-termcapitalgan . . . . .. ...
9 Income modifications « ¢ « -+« - 0. .
10 a Gross sales less retums
™ rb“ &;ssr\ C,ostfof p I @aid .
¢ Gross profit'or (loss) {4ttakh schedule)
11, Other, r2el attach sug)1 ule) , . ... .. -50. -50. STMT 3
;,12 lirila lé«ﬁhnesﬂhr ab11 . .. ... 349,876. 615,923.
LL _Compensation of officess, Tirgctors, trustees, etc | | NONE, NONE
wl! O @@EﬂNoyeu;E;rﬁ:‘d wages . . ...
-5 Pension plans, employee benefits | , . ., . .
E)_ 16a Legal fees (attach schedule) |, _ . ., _ .
5| b Accounting fees (attach schedule}STMT 4 . 22,895. 11,448. NONE 11,447.
2| ¢ Other professional fees (attach sciGEME). 5§ . 22,326. 22,326.
B[17 Interest. . .. ... ... . ... ...
g 18 Taxes (attach schedule) (see page 14 of the mslruchon/s”' X 10,190. 90.
~Elqg Depreciation (attach schedule) and depletion,
pé 20 Occupancy . . . . . . v v it
¥
w21 Travel, conferences, and meetings ., , . . . .
=5 22 Pnntingand publications . . . .. ... ..
% 23 Other expenses (attach schedule) STMT . 7 ./ 1,398. 350J\ 1,048.
g 24 Total operating and administrative expenses.
Add fines 13 through 23 . . . . . ... .. 56,809, 34,214. NONE 12,495,
? 25 Contnbutions, gifts, grantspad ., , ., . . . /| 1,102,311. 1,102,311.
5_ 26 Total expenses and disbursements. Add hnes 24 and 25 1,159,120. 34,214. NONE 1,114,806.
¢ (27 Subtract ine 26 from line 12
a Excess of over exp and disbur .. -809,244.
b Net investment income (iIf negative, enter -0-) 581,709.
c¢_Adjusted net income (if negative, enter -0-). . -0-

Fstz\r Privacy Act and Paperwork Reduction Act Notice, see page 30 of the instructions. ** STMT 6
J
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Form¥90-PF (2008)

13-4077817

sPage 2 -

Attached schedules and amounts in the
m Balance Sheets description column should be for end-of-year

amounts only (See instructions )

Beginning of year

End of year

(a) Book Value

(b) Book Value

{c) Fair Market Value

ofthemstructions) . . . . .. ... ... ..........

22,552,329.

20,913,981.

1 Cash-non-mterest-beanng , ., . . . . . .. . . ... ..... 3,017,699. 3,197,297. 3,197,297.
2 Savings and temporary cash investments _ _ . . . .. ...
3 Accounts recewable®
Less allowance for doubttul accounts ®»
4 Pledges recewvable »_ _
Less allowance for doubtful accounts »
Grantsrecevable . ., . . ... ..............
Recervables due from officers, directors, trustees, and other
disqualified persons (attach schedule) (see page 15 of the instructions)
7 Other notes and loans recevable (attach schedute) »
Less. allowance for doubtful accounts »
) 8 Inventoresforsaleoruse . ... ... .. ....
3| 9 Prepaid expenses and deferredcharges . . . . . . ... ...
2 10 a Investments - U S and state govemment obligations (attach schedule) * * 9,454,730. 8,467,676. 8,476,368.
b Investments - corporate stock (attach schedule) , STMT 9_ . 5,275,601. NONE| NONE
¢ Investments - corporate bonds (attach schedule), STMT 10, 3,924,577. 5,615,807. 5,646,295.
11 Investments - land, buildings, >
and equipment basts 0000 o
Less accumulated depreciation
(attach schedule) == & e e o
12 Investments - mortgageloans , . . . . .. . . . .. . ...
13 Investments - other (attach schedule) . _ . . . . STMT 11 875,000. 3,619,192. 3,783,660.
14 Land, buildings, and »
equpment basis 0 Y _ _ o _____
Less accumulated depreciation >
(attach schedule) = & e e -
15 Otherassets(descnbe p»_ ___~~ STMT 12) 4,722, 14,009. 14,009.
16 Total assets (to be completed by all filers - see the
Instructions Also, seepagel,iteml) . . . ... ....... 22,552,329, 20,913,981. 21,117,629.
17 Accounts payable and accrued expenses . . .. ..
18 Grantspayable . ... ............
§|19 Deferredrevenue . . .. .. ...............
Eg 20 Loans from officers, directors, trustees, and other disqualified persons
_.‘3 21 Mortgages and other notes payable (attach schedule) | | _ .
—|22 Other iabilities (describe » ___ )
23 Total liabilities (add lines 17 through22) . . .. ... .. ..
Foundations that follow SFAS 117, check here >|_|
and complete lines 24 through 26 and lines 30 and 31.
§ 24 Unrestricted . . . . . . . . . . i ittt e e
S|25 Temporarilyresticted | . ... ... ... ... ... ...
3 26 Permanentlyrestnicted | | | . . .. . . L. L. ..
B Foundations that do not follow SFAS 117,
o check here and complete lines 27 through 31. » EI
6|27 Capital stock, trust principal, or current funds | | | . . . . . .
g 28  Paid-in or capital surplus, or land, bidg , and equipmentfund | | | , .
D29 Retamed eamings, accumulated income, endowment, or other funds . 22,552,329. 20,913,981.
f, 30 Total net assets or fund balances (see page 17 of the
é’ NStructions) . . . L L L L e e e 22,552,329. 20,913,981.
31 Total liabilities and net assets/fund balances (see page 17

Analysis of Changes in Net Assets or Fund

Balances

1 Total net assets or fund balances at beginning of year - Part ll, column (@), ine 30 (must agree with

end-of-year figure reported on prioryearsreturn) | L, 1 22,552,329.
2 Enter amount from Part I' Ilne 278 ...................................... 2 -809’ 244.
3 Other increases not included tn line 2 (temize) » SEE STATEMENT 13 3 568.
4 Add IlneS1'2' and3 ............................................. 4 211743'653'
5 Decreases notincluded in line 2 (temize)p ~~ SEE STATEMENT 14 5 829,672.
6 Total net assets or fund balances at end of year (line 4 minus line 5) - Part li, column (b), Ine 30 . . . . . 6 20,913,981.
JsA **STMT 8 Form 990-PF (2008)
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Form 990-PF (2008) 13-4077817 Page 3
Capital Gains and Losses for Tax on Investment Income
(a) List and describe the kind(s) of property sold (e g, real estate, gt;wgvdv é%&?é% ((d) Date sold
2-story brick warehouse, or common stock, 200 shs MLC Co ) Ffuchase | (mo, day, yr ) | (MO, day.yr)
1a SEE PART IV SCHEDULE
b
c
d
e
(e) Gross sales price M De(%'re;'ﬁ;f:b@)"’wed (gp))IS: s:xg;:g:aegfb :::: (e()hgls: I(rf‘)or:tl(t:?xs;SZQ)
a
b
c
d
e

Complete only for assets showing gamn in column (h) and owned by the foundation on 12/31/69

() Adjusted basis
as of 12/31/69

(I) Gains {Col (h) gain minus
col (k), but not less than -0-) or
Losses (from col (h))

(k) Excess of col (1)

MF MV asof 12/31/69 over col (), if any

o Q0 (oW

2 Capital gain net Income or (net capital loss)

If gain, also enter in Part |, line 7
If (loss), enter -0-in Part 1, ine 7 }
3 Net short-term capital gain or (loss) as defined in sections 1222(5) and (6)

If gain, also enter In Part I, ine 8, column (c) (see pages 13 and 17 of the instructions). }

2 -266,047.

If (loss), enter-0-inPart I, line 8. . . . . . . . . . . . . .. @i e 3
Qualification Under Section 4940(e) for Reduced Tax on Net investment Income
(For optional use by domestic private foundations subject to the section 4940(a) tax on net invesiment income.)

If section 4940(d)(2) apphes, leave this part blank

Was the foundation liable for the section 4942 tax on the distributable amount of any year in the base period? D Yes [_2] No
If "Yes," the foundation does not qualify under section 4940(e). Do not complete this part.

1 Enter the appropriate amount in each column for each year; see page 18 of the instructions before making any entries

(a) (d)
(b ©)
CalendarByS:re(gregxog ta)resg.nmng n) Ad)justed qualifying distnbutions Net value of nonchantable-use assets (col ?Qﬁ‘g&f;ﬂ"b'iﬂg, ©)
2007 1,027,403. 23,681,793. 0.043384
2006 1,276,032. 23,754 ,113. 0.053718
2005 1,039,414. 22,826,893. 0.045535
2004 1,036,819. 22,047,827. 0.047026
2003 1,085,190. 21,270,156. 0.051019
2 Totalofline 1, column(d) . . . . . . . ... ... ... 2 0.240682
3 Average distribution ratio for the 5-year base period - divide the total on iine 2 by 5, or by the
number of years the foundation has been in existence iflessthanSyears | . . . . ... .. 3 0.048136
4 Enter the net value of noncharitable-use assets for 2008 from Part X, ine5 = 4 21,325,516.
5 Multplylnedbyhned 5 1,026,525.
6 Enter 1% of net investment income (1% of Partl,ine 27b) .. ... ... 6 5,817.
7 AddnesSand 6 L 7 1,032,342.
8 Enter qualifying distributions from Part XWl, ined4 . 8 1,114,806.

if line 8 15 equal to or greater than line 7, check the box in Part VI, ine 1b, and complete that part using a 1% tax rate See
the Part Vi instructions on page 18.

Form 990-PF (2008)
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o FornE 990-PF (2008) 13-4077817

Excise Tax Based on Investment Income (Section 4940(a), 4940(b), 4940(e), or 4948 - see page 18 of the instructions)

" Page4 x

1a Exempt operating foundations descnbed in section 4940(d)(2). check here > lj and enter "N/A" on line 1
Date of rubngletter _ (attach copy of ruling letter if necessary - see instructions) =~ |
b Domestic foundations that meet the section 4940(e) requirements in Part V, check 1 5,817.
here P andenter 1% of Part |, kne27b ... ... ... ..
¢ Ail other domestic fuundations enter 2% of ine 27b Exempt foreign organizations enter 4% of Part | ine 12, col (b)
2 Tax under section 511 (domestic section 4947(a)(1) trusts and taxable foundations only Others enter -0-) 2
3 Addlimes 1and2 L e e e e e e 3 5,817.
4 Subtitle A (iIncome) tax (domestic section 4347(a)(1) trusts and taxable foundations only Others enter -0-) _ | . 4 NONE
5 Tax based on investment income. Subtract line 4 fromline 3 If zeroor less,enter-0- |, , ., . . . . ... ... 5 5,817.
6 Credits/Payments
a 2008 estimated tax payments and 2007 overpayment credited to 2008 | | 6a 19,185.
b Exempt foreign organizations-tax withheldat source |, . . . . . . ... .. 6b NONE
¢ Tax paid with apphcation for extension of time to file (Form 8868), = = . = | 6¢c 7,000.
d Backup withholding erroneously withheld _ _ . . . . . . . ... ... ... 6d
7 Total credits and payments Add lines6athrough6d . . . . . . . . . . . . . . . v i v it v it e 7 26,185.
8 Enter any penalty for underpayment of estimated tax Check here if Form 2220 1s attached , . . . . . . 8
9 Tax due. If the total of lines 5 and 8 1s more than line 7, enter amountowed |, , _ ., ., . . . .. ...... > 9
10 Overpayment. If ne 7 1s more than the total of ines 5 and 8, enter the amount overpaid _ , . . . _ . . .. > 10 20,368.
11  Enter the amount of line 10 to be Credited to 2009 estimated tax p 20,368. Refunded »| 11
Statements Regarding Activities
1a Duning the tax year, did the foundation attempt to influence any national, state, or local legislation or did it Yes | No
participate or intervene in any poliical campaign? | | | | . . L L L L L L L L L . e e e e e e e e e e e e e 1a X
b Did 1t spend more than $100 during the year (either directly or indirectly) for political purposes (see page 19
of the instructions for definition)? . L L L L L e e e e e e e e e e e e e e e e 1b X
If the answer 1s "Yes" to 1a or 1b, attach a detarled description of the activities and copies of any materials
published or distributed by the foundation in connection with the activities
c Did the foundation file Form 1120-POL forthis year? . . . . . . . e, ic X
d Enter the amount (if any) of tax on political expenditures (section 4955) imposed during the year
(1) On the foundation P $ NONE (2) On foundatron managers P> $ NONE
e Enter the rembursement (if any) paid by the foundation during the year for political expenditure tax imposed on
foundation managers P $ NONE
2 Has the foundation engaged In any activities that have not previously been reported tothe IRS? _ . . . . . . . ... ... 2 X
If "Yes," attach a detailed description of the activities
3 Has the foundation made any changes, not previously reported to the IRS, in its governing instrument, articles of
incorporation, or bylaws, or other similar instruments? /f "Yes," attach a conformed copy of thechanges , . . . . . .. ... .. 3 X
4a Did the foundation have unrelated business gross income of $1,000 or more duringtheyear? . . . ., .. ... ... .. . 4a X
b If "Yes,” has it filed a tax return on Form 990-T forthuisyear? _ . . . . . ... .. FR 4b N/A
5 Was there a liquidation, termination, dissolution, or substantial contraction during theyear? _ _ . . . . . . ... .. ... .. 5 X
If "Yes," attach the statement required by General Instruction T.
6 Are the requirements of section 508(e) (relating to sections 4941 through 4945) satisfied either
® By language n the governing instrument, or
e By state legsislation that effectively amends the governing instrument so that no mandatory directions that
conflict with the state law remain in the governing Instrument? | . . . . . . . . . . . . L e e e e e e e e e e e e 6 X
7 Dud the foundation have at least $5,000 in assets at any time during the year? If "Yes, " complete Part li, col (c), and PartXV ., [ 7 X
8a Enter the states to which the foundation reports or with which 1t 1s registered (see page 19 of the
instructions) » DE, NY,
b If the answer is "Yes™ to line 7, has the foundation furmshed a copy of Form 990-PF to the Attorney General
(or designate) of each state as required by General Instruction G? If "No,” attach explanation . . . . . . .. .. e e e e e e 8b X
9 Is the foundation claming status as a private operating foundation within the meaning of section 4942(j)(3)
or 4942(;)(5) for calendar year 2008 or the taxable year beginning in 2008 (see instructions for Part XIV on
page 27)? If Yes,"complete PartXIV . | . . . . L . L. e e e e e e e e e e 9 X
10 Did any persons become substantial contributors during the tax year? If "Yes," attach a schedule hsting their
names and addresSesS , . . . . . . . . i i e e e e e e e e e e e e e e e e e e i e s e e e e s e e e e e e 10 X
Form 990-PF (2008)
Jsa
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Form350-PF (2008) 13-4077817 LPageS
m Statements Regarding Activities (continued)

11 At any time during the year, did the foundation, directly or indirectly, own a controlled entity within the
meaning of sectton 512(b)(3)? If "Yes," attach schedule (see page 20 of theinstructions). . . . . . . . . . . .. ... ... 11 X

12 Did the foundation acquire a direct or indirect interest i any applicable insurance contract before
August 17, 20087 . . . L L L L L e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e 12 X

13 Did the foundation compiy witn the public Inspection requirements for its annual returns ana exemplion applcation? . . . . . 13 X
Website address  » N/A

14 The books are in careof »__HERTZ, HERSON & COMPANY LLP Telephoneno P 212-686-7160

15 Section 4947(a)(1) nonexempt charitable trusts fiing Form 990-PF in lieu of Form 1041 -Checkhere - . . . . . . .. N/A...... PD_
and enter the amount of tax-exempt interest received or accrued duningtheyear . . . . . . . . . .. . ... ... » |15 ‘

EUAUIE:] Statements Regarding Activities for Which Form 4720 May Be Required

File Form 4720 if any item is checked in the "Yes” column, unless an exception applies. Yes| No
1a During the year did the foundation (either directly or indirectly)

(1) Engage in the sale or exchange, or leasing of property with a disqualified person? _ . . . . . . . D Yes No
(2) Borrow money from, lend money to, or otherwise extend credit to (or accept it from) a

diSQUalfEd PEISON? . . v . v v v e e e e e e e e e e e e e e e e e e e e e e e Yes No
(3) Furnish goods, services, or facilities to (or accept them from) a disqualified person? . . . . . . . Yes No
{4) Pay compensation to, or pay or reimburse the expenses of, a disqualified person? . . . . . . . . Yes No
(S

~—

Transfer any income or assets to a disqualified person (or make any of either avatlable for

the benefit or use of adisqualifiedperson)?. . . . . . . . . . . . . . . i e e I:I Yes No
(6) Agree to pay money or property to a government official? (Exception. Check “No" if

the foundation agreed to make a grant to or to employ the official for a period after

termunation of government service, if terminating within 90days.). . . . . . . . . .. . .. .. D Yes No
b If any answer is "Yes" to 1a(1)~(6), did any of the acts fail to qualify under the exceptions described in Regulations
section 53 4941(d)-3 or in a current notice regarding disaster assistance (see page 20 of the instructions)? . - - . = . . . . . 1b N/A
Organizations relying on a current notice regarding disaster assistance checkhere , . . . . .. ... ... > I:]
c¢ Did the foundation engage In a prior year in any of the acts described in 1a, other than excepted acts, that
were not corrected before the first day of the tax yearbeginningin 20082, . . ., , . . . . . . . v i i i i i i e e e e ic X

2 Taxes on failure to distribute iIncome (section 4942) (does not apply for years the foundation was a private
operating foundation defined in section 4942())(3) or 4942(}(5))
a At the end of tax year 2008, did the foundation have any undistributed income (lines 6d and
6e, Part XIll) for tax year(s) beginningbefore 2008?. . . . . . . .« . . L i 0t e e e e e e D Yes No
If "Yes," list the years p
b Are there any years listed in 2a for which the foundation 1s not applying the provisions of section 4942(a)(2)
(relating to incorrect valuation of assets) to the year's undistributed income? (If applying section 4942(a)(2)

to all years listed, answer "No" and attach statement - see page 20 of theinstructions ) . . . . . . . . . . . .« v v v . . 2b N/A
¢ If the provisions of section 4942(a)(2) are being applied to any of the years listed in 2a, list the years here
| e e . e
3a Did the foundation hold more than a 2% direct or indirect interest in any business
enterprise at any timeduringtheyear? , . . . . ... ... ... ... . .00, [ lves [xIno

b If "Yes,” did it have excess business holdings 1n 2008 as a result of (1) any purchase by the foundation or
disqualified persons after May 26, 1969, (2) the lapse of the 5-year period (or longer period approved by the
Commussioner under section 4943(c)(7)) to dispose of holdings acquired by gift or bequest, or (3) the lapse
of the 10-, 15-, or 20-year first phase holding period? (Use Schedule C, Form 4720, to deterrmine if the

foundation had excess business holdingsin 2008 ) . . . . . . . . . . i @ i i et e e e e e e e e e e e e e e e 3b N/A
4a Did the foundation invest during the year any amount in a manner that would jeopardize its charitable purposes? . . . . . . .. 4a X
b Did the foundation make any investment in a prior year (but after December 31, 1969) that could jeopardize its
charnitable purpose that had nat been removed from jeopardy before the first day of the tax year beginningin 20087 . . . . . . 4h X
Form 990-PF (2008)

ég:»zsomoo
29Y13K 1579 12/08/2009 11:06:20 V08-8.1 8022 7




Formy)90-PF (2008) 13-4077817 Page 6
tatements Regarding Activities for Which Form 4720 May Be Required (continued)
Sa Duning the year did the foundation pay or ncur any amount to
(1) Carry on propaganda, or otherwise attempt to influence legislation (section 4945(e))? . ., . . . . D Yes No
(2) Influence the outcome of any specific public election (see section 4855), or to carry on,
directly or indirectly, any voter registration drve? B Yes No
{3) Prowide a grant to an individual for travel, study, or other similar purposes? X} No
(4) Provide a grant to an organization other than a charitable, etc , organization described in
section 509(a)(1), (2), or (3), or section 4940(d)(2)? (see page 22 of the instructions) , . , . . . Yes D No
Prowvide for any purpose other than religious, chantable, scientific, hterary, or

.......... DYes No

b If any answer 1s "Yes" to 5a(1)-(5), did any of the transactions fail to qualify under the exceptions descrbed in

~—

(5

~—

educational purposes, or for the prevention of cruelty to children or animals?

Regulations section 53 4945 or in a current notice regarding disaster assistance (see page 22 of the instructions)? . . . . . . . Sb X
Orgamizations relying on a current notice regarding disaster assistancecheckhere, . . . . . . . . . ... .. >

¢ If the answer 1s "Yes" to question 5a(4), does the foundation claim exemption from the tax
because it maintained expenditure responsibility forthegrant? | _ . . . . . . . . ... ... .. Yes l:, No

If "Yes, " attach the statement required by Regulations section 53 4945-5(d)

6a Did the foundation, during the year, receive any funds, directly or indirectly, to pay premiums
onapersonatbenefitcontract?. . . . . . . . . .. L L e e e e e e D Yes No

b Did the foundation, during the year, pay premiums, directly or indirectly, on a personal benefit contract? . . . . . . . . 6b X
If you answered "Yes" to 6b, also file Form 8870
7a At any time during the tax year, was the foundation a party to a prohibited tax shelter transaction? _ | D Yes No
b If yes, did the foundation receive any proceeds or have any net income attributable tothe transaction? . . . . ... ... ... 7b N

Information About Officers, Directors, Trustees, Foundation Managers, Highly Paid Employees,
and Contractors
1 List all officers, directors, trustees, foundation managers and their compensation (see page 22 of the instructions).

b) Title, and average Compensation (d) Contributions to E t
(a) Name and address ¢ )hours per week ¢ Sf) not pald enter employee benefit plans (ez,m"ge;ffw‘;fg;’;‘ '
devoted to posttion and deferred compensation
SEE_STATEMENT 15 NONE NONE NONE

2 Compensation of five highest-paid employees (other than those included on line 1 - see page 23 of the instructions).
If none, enter "NONE."

(d) Contnbutions to

(b) Title, and average employee benefit (e) Expense account,
(a) Name and address of each employee paid more than $50,000 hours per week (c) Compensation planps a¥\d deferced other allowances
devoted to position compensation
NONE _ _ .
Total number of other employees paid over $50,000 . . . ... ... .. .. T T S U N b] NONE
Form 980-PF (2008)
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Form 990-PF (2008) 13-4077817

Page 7

Information About Officers, Directors, Trustees, Foundation Managers, Highly Paid Employees,

and Contractors (continued)

3 Five highest-paid independent contractors for professional services (see page 23 of the instructions). If none, enter "NONE."

(a) Name and address of each person paid more than $50,000 (b) Type of service

(c) Compensation

Total number of others receiving over $50,000 for professional SErvICES . . . . . v o« v v v v i v v v o o o ae e >T NONE
1LY Summary of Direct Charitable Activities
List the foundation's four largest direct charitable activities dunng the tax year Include relevant statistical information such as the number E ses
of organizations and other beneficianes served, conferences convened, research papers produced, etc
1 NONE e
2
K
A
N E] Summary of Program-Related Investments (see page 23 of the instructions)
Descnbe the two largest program-related investments made by the foundation dunng the tax year on lines 1 and 2 Amount
Y NONE e
2
All other program-related investments See page 24 of the instructions
3 NONE _ _
Total. Add hnes 1 through 3. . . . . . L i . i i e e e et i e e e e e e e e e e e e e e e e >
Form 990-PF (2008)
JSA
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Form 990-PF (2008) 13-4077817

Page 8

Minimum Investment Return (All domestic foundations must complete this part. Foreign foundations,

see page 24 of the instructions.)

1 Fair market value of assets not used (or heid for use) directly in carrying out charitable, etc ,
purposes

a Average monthly fair market value of securtties L 1a 15,493,687,
b Average of monthly cashbalances . . .. .. ... ... ..., .. ... . ... ... .. 1b 3,447,303.
¢ Fair market value of all other assets (see page 24 of the instructions) . .. ... ... 1c 2,709,280.
d Total(addlines 1a,b,andc) . . .. .. ... ... 1d 21,650,270.
e Reduction claimed for blockage or other factors reported on lines 1a and
1c (attach detailed explanatony ... ‘ ie i
2 Acquisition indebtedness applicable to ine 1assets 2 NONE
3 Subtractbne 2 fromnetd Tttt 3 21,650,270.
4 Cash deemed held for chartable activities Enter 1 1/2% of line 3 &fér'g.re.at.enz amount, see page 25
ofthenstructions) e 4 324,754.
§ Net value of noncharitable-use assets. Subtract ine 4 from line 3 Enter here andonPartV,line4 | 5 21,325,516.
6 Minimum investment return. Enter 5% ofhne 5 _ . . . ... 6 1,066,276.
m)istributable Amount (see page 25 of the instructions) (Section 4942(j)(3) and (j}(5) private operating
foundations and certain foreign organmizations check here p- D and do not complete this part )
1 Minimum investment return from Part X, ine 6. . . . . . . . . . . L e e e e e e e 1 1,066,276.
2a Taxon investment income for 2008 from Part VI, lne5 = === 2a 5,817.
b Income tax for 2008 (This does not include the tax from Part Vi) | 2b
¢ Addlines2aand2b L 2c 5,817.
3 Distributable amount before adjustments. Subtract ine 2c fromlnet . . . . ... ... ... 3 1,060,459.
4 Recoveries of amounts treated as qualifying distnbutons ... 4
5 Addlines3and4 5 1,060,459.
6 Deduction from distributable amount (see page 25 of the instructons) .. 6
7 Distributable amount as adjusted Subtract ine 6 from iine 5. Enter here and on Part X,
L7 7= 0% IS S 7 1,060,459.
Qualifying Distributions (see page 25 of the instructions)
1 Amounts patd (including administrative expenses) to accamplish charitable, etc., purposes.
a Expenses, contributions, gifts, etc. - total from Part |, column (d), lime 26 .~ . .. ... 1a 1,114,806.
b Program-related investments - total from Partix8 ...~~~ 1b NONE
2 Amounts paid to acquire assets used (or held for use) directly in carrying out charitable, etc,
DU oSS e e e e e e e e e e e e 2 NONE
3 Amounts set aside for specific chantable projects that satisfy the:
a Sutability test (prior IRS approvalrequired) 3a NONE
b Cash distribution test (attach the required schedule) . . . . . ... ... ... .. 3b NONE
4 Qualifying distributions. Add lines 1a through 3b Enter here and on Part V, line 8, and Part XIll, lne4 | 4 1,114,806.
5 Foundations that qualify under section 4940(e) for the reduced rate of tax on net investment income
Enter 1% of Part |, line 27b (see page 26 of the instructions) . . . . . . . . . .. .. ... ... .... 5 5,817.
6 Adjusted qualifying distributions. Subtract ine 5 fromlne4 ... 6 1,108,989,

Note: The amount on Iine 6 will be used 1n Part V, column (b), in subsequent years when calculating whether the foundation

qualifies for the section 4940(e) reduction of tax in those years

JSA
8E1470 1000
29Y13K 1579 12/08/2009 11:06:20 V08-8.1 8022
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Form 990-PF (2008) 13-4077817 Page 9
Undistributed Income (see page 26 of the instructions)
(a) (b) (¢) (d)
1 Distributable amount for 2008 from Part XI, Corpus Years prior to 2007 2007 2008
ne? . 1,060,459,
2 Undistnbuted income, if any, as of the end of 2007
a Enter amount for 2007 only . _ . . .. ... 1,095,876.
b Total for pnoryears 20 .20 .20
3 Excess distributions carryover, if any, to 2008
a From2003 _ 6 . . NONEH|
b From2004 . . NONE
¢ From2005 , . .. NONE
d From2006 ., ,  , .. . NONE
e From2007 _ ., ., .. NONE,
f Total of hnes 3athroughe , . . . . . .. ... NONE
4 Qualifying distributions for 2008 from Part XII,
lined P §$ 1,114,806.
a Applied to 2007, but not more than line2a | | . 1,095,876.
b Appilied to undistnbuted income of prior years (Election
required - see page 26 of the mmstructions) ., , . . . .
¢ Treated as distributions out of corpus (Election
required - see page 26 of the instructions) , . . .
d Applied to 2008 distributable amount | | | | . 18,5930.
e Remaning amount distributed out of corpus NONE
5§ Excess distributions carryover applied to 2008 _ NONE NONE
(If an amount appears i column (d), the same
amount must be shown in column (a) )
6 Enter the net total of each column as
indicated below:
Corpus Add lines 3f, 4c, and 4e Subtract line 5 NONE
b Prior years' undistributed income Subtract
line 4b fromhne2b . ... ..
¢ Enter the amount of prior years’ undistributed
income for which a notice of deficiency has been
issued, or on which the section 4942(a) tax has
been previously assessed, , . . . ... ...
d Subtract line 6c from line 6b Taxable
amount - see page 27 of the instructions | | | |
e Undistributed income for 2007 Subtract line
4a from line 2a Taxable amount - see page '
27 of theinstructions . . . . . ... ... ..
f Undistributed income for 2008. Subtract lines
4d and 5 from line 1 This amount must be
distnbutedin 2009, ... . ... .. 1,041,529.
7 Amounts treated as distributions out of corpus
to satisfy requirements imposed by section
170(b)(1)}(F) or 4942(g)(3) (see page 27 of the
mstructions) . . . . ... ... ... ...
8 Excess distributions carryover from 2003 not
appled on line 5 or ine 7 (see page 27 of the
instructions) . . . . ... ... ... .. ...
9 Excess distributions carryover to 2009.
Subtract lines 7 and 8 fromline6a |  , . . . . NONE
10 Analysis of line 9
a Excess from 2004 _ | NONE
b Excess from 2005 | , NONE
¢ Excess from 2006 | | NONE
d Excess from 2007 , , . NONE
e Excess from 2008 , , , NONE
Form 990-PF (2008)
Jsa

11




. For§ 990-PF (2008) 13-4077817 «Page 10 »

1a

2a

Private Operating Foundations (see page 27 of the instructions and Part VII-A, question 9) NOT APPLICABLE
If the foundation has received a ruling or determination letter that it 1s a private operating

foundation, and the ruling is effective for 2008, enter the date of therung »
Check box to indicate whether the foundation 1s a private operating foundation described in section I J 4942(j)(3) or I 4942())(5)
Tax year Prior 3 years

Enter the lesser of the ad- {e) Total

justed net income from Part (a) 2008 (b) 2007 (c) 2006 (d) 2005

| or the mimimum investment
return from Part X for each
year listed

Qualfying distnbutians from Part
Xil, line 4 for each year listed
Amounts included i {ine 2¢ not
used directly for active conduct
of exempt actmities . . . . .
Qualfying  distnbutions  made
directly for active conduct of
exempt actmties Subtract hne
2dfromlne2¢c , . , . . .
Comptete 3a b, or c for the
alternative test relied upon
"Assets” alternative test - enter

(1) vatue of all assets

{2) value of assets qualifying
under section
4842(13)XBY. . . . .

“Endowment”™ alternative test-

enter 2/3 of minimum iInvest-

ment retum shown In Part X,

hine 6 for each year listed

“Support” altemnative test - enter

(1) Total support other than
gross nvestment income
(interest, dmdends, rents,
payments on secunties
loans (section 512(a)(5)).
orroyaltes) |

(2) Support from  general
public and 5 or more
exempt organizations as
prowvided in section 4942
0X3XBXw) . . . . . .

(3) Largest amount of sup-
port from an exempt
organization

(4) Gross investment income _
Supplementary Information (Complete this part only if the foundation had $5,000 or more in assets at any
time during the year - see page 27 of the instructions.)

Information Regarding Foundation Managers:
List any managers of the foundation who have contributed more than 2% of the total contributions received by the foundation
before the close of any tax year (but only if they have contributed more than $5,000). (See section 507(d)(2).)

NONE

List any managers of the foundation who own 10% or more of the stock of a corporation {or an equally large portion of the
ownership of a partnership or other entity) of which the foundation has a 10% or greater interest

NONE

Information Regarding Contribution, Grant, Gift, Loan, Scholarship, etc., Programs:

Check here if the foundation only makes contributions to preselected charitable organizations and does not accept
unsolicited requests for funds. If the foundatton makes gifts, grants, etc. (see page 28 of the instructions) to individuals or
organizations under other conditions, complete items 2a, b, ¢, and d

The name, address, and telephone number of the person to whom applications should be addressed:

The form 1n which applications should be submitted and information and materials they should include

Any submission deadlines-

Any restrictions or hmitations on awards, such as by geographical areas, charitable fields, kinds of institutions, or other
factors-

JSA

Form 990-PF (2008)

8E 1490 1 000

29Y13K 1579 12/08/2009 11:06:20 V08-8.1 8022 12
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Form 990-PF (2008) 13-4077817 Page 11
FIiPAA Supplementary Information (continued)
3 Grants and Contributions Paid During the Year or Approved for Future Payment
#f recipient is an indmdual
reseion e e e I o
Name and address (home or business) e e recipient
a Paid duning the year
SEE STATEMENT 17
|
]
]
|
|
L1 & | I T S T T T T > 3a 1,102,311.
b Approved for future payment
1L & | I T T > 3b
Form 990-PF (2008)
JSA
8E 1491 1 000
29Y13K 1579 12/08/2009 11:06:20 V08-8.1 8022 13
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Form 990-PF (2008)
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13-4077817

" page 12

Analysis of Income-Producing Activities

Enter gross amounts unless otherwise indicated Unrelated business income Excluded by section 512, 513, or 514 Related(gz exempl
(a) (b) (© (d) function income
Program service revenue Business code Amount Exdlusion code Amount Eg ?ng?%%tzugngf)
a
b
c
d
e
f
g Fees and contracts from govemment agencies
Membership dues and assessments | | | |
Interest on savings and temporary cash investments 14 57,217.
Dwvidends and interest from secunities | | | | 14 558,756.
Net rental income or (loss) from real estate
a Debt-financed property ., . . . . ..
b Not debt-financed property _, , . . . . .
Net rental income or (loss) from personal property
Other investmentincome _ . . . . . . . . . 18 -50.
Gain or (loss) from sales of assets other than inventory 18 -266,047.
Net income or (loss) from special events | , .
Gross profit or (loss) from sales of inventory. .
Other revenue a
b
c
d
e
12 Subtotal Add columns (b), (d), and(e) . . . . 349,876.
13 349,876.

13 Total. Add line 12, columns (b), (d), and (e}

(See worksheet in line 13 instructions on page 28 to venfy calculations )

Line No.

9L B:] Relationship of Activities to the Accomplishment of Exempt Purposes

v page 28 of the instructions.)

Explain below how each activity for which income Is reported in column (e) of Part XVI-A contributed importantly to
the accomplishment of the foundation's exempt purposes (other than by providing funds for such purposes). (See

NOT APPLICABLE

BE 1492 1 000

29Y13K 1579 12/08/2009 11:06:20 V08-8.1
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Form, 990-PF (2008) 13-4077817 Page 13
m Information Regarding Transfers To and Transactions and Relationships With Noncharitable *

Exempt Organizations

1 Did the organization directly or indirectly engage in any of the following with any other organization described in section Yes | No
501(c) of the Code (other than section 501(c)(3) organizations) or in section 527, relating to pohtical organizations?
a Transfers from the reporting foundation to a nonchantable exempt organization of
) Cash e e e e 1a(1) X
(2) Otherassets | . | . . . L e e e e e 1a(2) X
b Other transactions
(1) Sales of assets to a nonchantable exempt organization . . . . . . . . . L i e e, 1b(1) X
(2) Purchases of assets from a nonchantable exempt organization . | . . . . . . . 1b(2) X
(3) Rental of facilittes, equipment, orother @ssels _ . . . . . . . . . . .. ..t e e e e e e e e e 1b(3) X
{4) Reimbursementarrangements . . . . . L . L L L. L L. e e e e e e e e e e e e e e 1b(4) X
(5) Loans orloan Quarantees | . . . . . . . .. ... i i e e e e e e e e e e e e e e 1b(5) X
(6) Performance of services or membership or fundraising sohctations . . . . . . . . . L . . . o e e 1b(6) X
¢ Sharing of faciities, equipment, mailing lists, other assets, or paid employees . . . . . . . . . . . . i 1¢c X
d If the answer to any of the above I1s “Yes,” complete the following schedule Column (b) should always show the fair market value of the goods,
other assets, or services given by the reporting foundation If the foundation received less than far market value in any transaction or sharing
arrangement, show i column (d) the value of the goods, other assets, or services received
(a) Line no {b) Amount involved (c) Name of noncharitable exempt organization (d) Descrniption of transfers, transactions, and shanng arrangements

N/A N/A

2a Is the foundation directly or indirectly affihated with, or related to, one or more tax-exempt organizations described In

section 501(c) of the Code (other than section 501(c)(3)) orin section 5272 | _ . . . . . v v v v v e e e e e ee e u Yes EI No

b _If "Yes," complete the following schedule

(a) Name of organization (b) Type of organization (c) Descnption of relationship

Unaer oenatties of perjury, | declare that | have exammed this retum, including accompanying schedules and statements, and to the best of my knowledge and
beiiel, 1t 1s true, correct, and complete Declaration of preparer (other than taxpayer or fiduciary) 1s based on all information of which preparer has any knowledge

}x/ @«»J /)év\ I/ 5/ ”-/1"'0 ’r TAX MATTER _OFFICER

2 Signature of officer or trustee Date Title
[ ; -
Preparer's 1dentifying number
i Date Check if (SeepSignature on 1;:y'agg 30 of the
1= -g %. Preparer's 51, / y self-employed ’D instructions)
o |2 § &[signature A4 201D P00106852
a §§ Firm’s name (or yours lf HERTZ HERSON & COMPANY’ {fLp EIN P 13-5676811
& = setf-employed), address, TWO PARK AVENUE
and ZIP code NEW YORK, NY 10016 Phoneno IR GF6 7160
Form 990-PF (2008)
EXTENSION ATTACHED
JSA

8E 1493 1 000

29Y13K 1579 12/08/2009 11:06:20 V08-8.1 8022 15



v
rom 8868 Application for Extension of Time To File an
(Rev April 2009) Exempt Organization Return OMB No_ 1545.1709
Department of the Treasury
Internal Revenue Service

e If you are filing for an Automatic 3-Month Extension, complete only Partland check tisbox . . = |
e If you are filing for an Additional (Not Automatic) 3-Nonth Extension, complete only Part Il (on page 2 of this form)

Do not complete Part Il unless you have already been granted an automatic 3-month extension on a previously filed Form 8868

Automatic 3-Month Extension of Time. Only submit original (no copies needed)

A corporation required to file Form 990-T and requesting an automatic 6-month extension - check this box and complete
Part 1only . . . o e e e e e e e e e e e e e e e e e e > D

All other corporations (including 1120-C filers), partnerships, REMICs, and trusts must use Form 7004 to request ari extension of
time to file iIncome tax returns

Electronic Filing (e-file). Generally, you can electronically file Form 8868 If you want a 3-month automatic extension of time to file
one of the returns noted below (6 months for a corporation required to file Form 990-T) However, you cannot file Form 8868
electronically if (1) you want the additional (not automatic) 3-month extension or (2) you file Forms 990-BL, 6069, or 8870, group
returns, or a composite or consolidated From 990-T Instead, you must submit the fully completed and signed page 2 (Part 1l) of Form
8868 For more detalls on the electronic filing of this form, visit www irs gov/efile and click on e-file for Chanties & Nonprofits

> File a separate application for each return.

Type or Name of Exempt Organization Employer identfication number
print IIMI, INC. 13-4077817
File by the Number, street, and room or suite no If aP O box, see instructions
gl‘::gd:;irfm C/0 HERTZ, HERSON & COMPANY, LLP 2 PARK AVENUE
return See City, town or post office, state, and ZIP code For a foreign address, see instructions
instructions NEW YORK, NY 10016
Check type of return to be filed (file a separate application for each return)
Form 990 Form 990-T (corporation) Form 4720
Form 990-BL Form 990-T (sec 401(a) or 408(a) trust) Form 5227
Form 990-EZ Form 990-T (trust other than above) Form 6069
Form 990-PF Form 1041-A Form 8870

e The books are in the care of »

Telephone No » FAXNo »
If the organization does not have an office or place of business in the United States, checkthisbox . . . . . . .. ... ... > |:|
If this 1s for a Group Return, enter the organization's four digit Group Exemption Number (GEN) If this 1s

for the whole group, check this box . > l:l If it 1s for part of the group, check this box . . » D and attach a hst with the

names and EINs of all members the extension will cover

1 | request an automatic 3-month (6 months for a corporation requred to file Form 990-T) extension of time
untt __FEBRUARY 15 2010  tq file the exempt organization return for the organization named above The extension Is
for the organization's return for

> - calendar year or
> tax year beginning JULY 1 , 2008 |, and ending JUNE 30 , 2009

2 If this tax year is for less than 12 months, check reason I___l Initial return [:] Final return D Change in accounting period

3a If this application 1s for Form 990-BL, 990-PF, 990-T, 4720, or 6069, enter the tentative tax, less any

nonrefundable credits See instructions 3aj$
b If this application 1s for Form 990-PF or 990-T, enter any refundable credits and estimated tax payments
made Include any prior year overpayment allowed as a credit 3bl$

¢ Balance Due. Subtract line 3b from line 3a Include your payment with this form, or, if required, deposit
with FTD coupon or, If required, by using EFTPS (Electronic Federal Tax Payment System) See
instructions 3_.;- $ 7,000.
Caution. If you are going to make an electronic fund withdrawal with this Form 8868, see Form 8453-EO and Form 8879-EO
for payment instructions

For Privacy Act and Paperwork Reduction Act Notice, see Instructions. Form 8868 (Rev 4-2009)

JSA
8F 8054 3 000




Form 8868 {Rev 4 2009) Page 2'
e If you are filing for an Additional (Not Automatic) 3-Month Extension, complete only Part Il and check this box | > @
Note. Only complete Part Il if you have already been granted an automatic 3-month extension on a previously filed Form 8868
e |{f you are filing for an Automatic 3-Month Extension, complete only Part | (on page 1)

Additional (Not Automatic) 3-Month Extension of Time. Only file the oniginal (no copies needed)

Type Name of Exempt Organization Employer identification number
or

p)rli’r)‘lt TIMI, INC 13-4077817

Eile by the Number, street, and room or suite no If a P O box. see instructions For IRS use only

extended C/O HERTZ HERSON & COMPANY 2 PARK AVENUE

due date for

filing the City town or post office, state, and ZIP code For a foreign address, see inslructions
return See

instructions NEW YORK, NY 10016
Check type of return to be filed (File a separate application for each return)

Form 990 Form 990-PF Form 1041-A Form 6069
Form 990-BL - Form 990-T (sec 401(a) or 408(a) trust) Form 4720 Form 8870
Form 990-EZ Form 990-T (trust other than above) Form 5227

STOP! Do not complete Part Il if you were not already granted an automatic 3-month extension on a previously filed Form 8868.

e The books are in the care of »

Telephone No  p» FAXNo »
® |f the orgamzation does not have an office or place of business in the United States, check thisbox . . . . . . . . . . » D
e [f thiss for a Group Return, enter the organization's four digit Group Exemption Number (GEN) If this I1s
for the whole group, check thisbox _ . . » D If it s for part of the group, check thisbox | . | » and attach a
st with the names and EINs of all members the extension s for

4 lrequest an additional 3-month extension of time unti MAY 15, 2010

For calendar year , or other tax year beginning JULy 1, 2008 ‘and ending JUNE 30, 2009

5
6 If this tax year 1s for less than 12 months, check reason u Initral return Final return f ] Change in accounting period
7 State in detail why you need the extension INFORMATION NECESSARY TO FILE A COMPLETE AND

ACCURATE RETURN IS NOT AVAILABLE AT THIS TIME.

8a If this application 1s for Form 990-BL, 990-PF, 990-T, 4720, or 6069, enter the tentative tax, less any
nonrefundable credits See Instructions 8a|$

b If this application s for Form 990-PF, 990-T, 4720, or 6069, enter any refundable credits and estimated
tax payments made Include any prior year overpayment allowed as a credit and any amount paid

previously with Form 8868 R $
¢ Balance Due. Subtract line 8b from line 8a Include your payment with this form, or, If required, deposit
with FTD coupon or, if required, by using EFTPS (Electronic Federal Tax Payment System) See instructions  |8c| $ 0

Signature and Verification

Under penalties ufy, | decl + mM¢luding accompanying schedules and statements, and to the best of my knowledge and belief
it 1s true, correct, fanfi/cenyplete, gn are this form
Signature P Title p C.P.A. Date p 2/2/2010
X
Form 8868 (Rev 4.2009)
JSA
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FORM 990-PF - PART IV

CAPITAL GAINS AND LOSSES FOR TAX ON INVESTI\‘IDIENT INCOME

Kind of Property Description of Date Date sold
D acquired
Gross sale Depreciation Cost or FMV Ad; basis Excess of Gain
price tess allowed/ other as of as of FMV over or
| _expenses of sale atlowable basis 12/31/69 12/31/69 adj basis (loss)
TOTAL SHORT-TERM COMMON TRUST FUND AND
PARTNERSHIP, S CORPORATION, AND OTHER
ESTATES OR TRUST GAIN OR LOSS -2,925.
TOTAL LONG-TERM COMMON TRUST FUND AND
PARTNERSHIP, S CORPORATION, AND OTHER
ESTATES OR TRUST GAIN OR LOSS -439.
SCHEDULE ATTACHED-JPM#579 VARIOUS VARIOUS
790,738. 1,132,889. -342,151.
SCHEDULE ATTACHED-JPM#579 VARIOUS VARIOUS
745,881. 943,426. -197,545.
SCHEDULE ATTACHED-JPM#588 VARIOUS VARIOUS
37873695. 37500995. 372,700.
SCHEDULE ATTACHED-JPM#588 VARIOUS VARIOUS
,664,563. 3,760,5189. -95,956.
FIFTH THIRD BANCORP LITIGATION PROCEEDS VARIOUS 4/15/2009
165. 165.
CHARTER COMM. LITIGATION PROCEEDS VARIOUS 4/15/2009
48. 48.
VERITAS SOFTWARE LITIGATION PROCEEDS VARIOUS 4/15/2009
14. 14.
TYCO INT'L LITIGATION PROCEEDS VARIOUS 4/15/2009
42, 42.
JSA
8E1730 1 000
29Y13K 1579 12/08/2009 11:06:20 V08-8.1 8022 16




{IMI inc
EIN #13-4077817
Attachment to Form 990PF -
Capital Gain/Loss Schedule
JPM AJCHAS88
I ] __June 30, 2009
Quantity Descnption Date Date Cost or Sales Short Term | Long Term
Acquired Sold Other Basis Pnce Gamni{Loss) | Gan/(Loss)
360,000 Federal Home Loan Bank 3 375% due 8/13/2010 08/20/2008 | 12/30/2008 361,268 28 371,990 34 10,722 06
275,000 Federal Home Loan Mortgage Corp 5 625% due 3/15/2011 09/08/2008 | 01/09/2009 291,659 50 299,082 30 7,42280
155,000 00 FNMA 3 875% due 6/12/2013 07/03/2008{ 04/08/2009 152,761 03 165,286 57 12,525 54
20,000 00 FNMA 3 875% due 6/12/2013 07/14/2008 | 02/23/2009 19,893 20 21,237 44 1,344 24
130,000 00 FNMA 3 875% due 6/12/2013 07/14/2008 [ 01/27/2009 129,305 80 138,328 71 9,022 91
150,000 00 FNMA 3 875% due 6/12/2013 07/16/2008 | 02/23/2009 148,936 50 159,280 80 10,344 30
145,000 00 FNMA 3 875% due 6/12/2013 07/30/2008 | 04/08/2009 143,491 13 154,622 92 11,13179
165,000 00 FNMA 3 875% due 6/12/2013 07/30/2008 | 02/23/2009 163,283 01 175,208 88 11,925 87
230,000 00 FNMA 3 625% due 8/15/2011 08/13/2008 | 04/03/2009 229,889 60 240,709 26 10,819 66
140,000 00 FNMA 2 75% due 3/13/2014 03/12/2009| 06/09/2009 139,475 00 137,750 06 (1.724 94
140,000 00 FNMA 2 75% due 2/5/2014 02/03/2009{ 04/08/2009 139,889 40 141,978 62 2,089 22
165,000 00 FNMA 1 875% due 4/20/2012 04/02/2009| 04/27/2009 164,792 10 165,930 44 1,138 34
425,000 00 FNMA 1 75% due 3/23/2011 02/26/2009] 04/14/2009 424,562 25 428,56575 4,003 50
145,000 00 FNMA 1 375% due 4/28/2011 04/08/2009| 04/23/2009 144,650 55 145,039 88 38933
300,000 00 FREDDIE MAC 4 75% due 1/18/2011 09/18/2008 | 01/27/2009 314,034 00 318,906 90 4,872 90
340,000 00 FREDDIE MAC 3 125% due 10/25/2010 09/17/2008 | 12/30/2008 344,135 08 351,711 27 7.576 19
445,000 00 FREDDIE MAC 3 05% due 4/28/2010 10/03/2008 | 04/28/2009 440,550 00 445,000 00 4,450 00
120,000 00 FREDDIE MAC 2 125% due 3/23/2012 02/18/2009 | 06/09/2009 119,563 20 120,339 48 776 28
180,000 00 FREDDIE MAC 1625% due 4/25/2011 03/26/2009 | 04/23/2009 179,915 40 180,854 46 939 06
690,000 US Treasury Note 4 875% due 5/31/2011 05/30/2008 | 08/06/2008 728,542 97 727,680 47 (862 50
120,000 US Treasury Note 4 625% due 12/31/2011 03/17/2008 | 08/06/2008 132,023 44 126,229 29 (5,794 15
60,000 US Treasury Note 4 625% due 12/31/2011 03/17/2008{ 07/30/2008 66,01172 62,924 80 (3.086 92
365,000 US Treasury Note 4 625% due 7/31/2012 08/22/2007 { 08/06/2008 369,320 12 385,102 29 15,782 17
135,000 US Treasury Note 4 625% due 7/31/2012 05/21/2008 | 08/06/2008 143,880 47 142,435 10 (1.445 37
315,000 US Treasury Note 4 50% due 9/30/2011 08/06/2008 [ 01/14/2009 329,513 28 345,134 18 15,220 90
40,000 US Treasury Note 4 50% due 9/30/2011 08/06/2008 [ 12/12/2008 41,893 75 43,859 24 1,965 49
95,000 US Treasury Note 4 50% due 9/30/2011 08/06/2008  12/16/2008 99,497 66 104,373 51 4,875 85
105,000 US Treasury Note 4 50% due 9/30/2011 08/06/2008 | 12/09/2008 109,971 09 115,106 25 5,135 16
140,000 US Treasury Note 4 50% due 9/30/2011 08/06/2008 | 11/26/2008 146,628 13 152,424 53 5,796 40
230,000 US Treasury Note 4 50% due 9/30/2011 10/01/2008} 10/20/2008 245,319 13 246,459 38 1,14025
505,000 US Treasury Note 4 50% due 9/30/2011 08/06/2008 | 10/20/2008 528,908 59 541,139 06 12,230 47
225,000 US Treasury Note 4 50% due 9/30/2011 08/06/2008 | 08/13/2008 235,652 34 236,732 64 1,080 30
40,000 US Treasury Note 4 50% due 9/30/2011 08/06/2008 | 08/08/2008 41,833 75 42,037 37 14362
40,000 US Treasury Note 4 50% due 9/30/2011 12/02/2008 | 12/09/2008 43,865 76 43,850 00 (1576
145,000 US Treasury Note 4 50% due 9/30/2011 12/02/2008 | 12/03/2008 159,013 37 159,255 96 24259
145,000 US Treasury Note 4 50% due 9/30/2011 12/02/2008 | 12/04/2008 159,013 38 159,567 48 554 10
145,000 US Treasury Note 4 50% due 9/30/2011 12/02/2008 | 12/02/2008 159,013 38 159,284 28 27090
220,000 US Treasury Note 4 50% due 9/30/2011 01/09/2009( 01/14/2009 240,866 36 241,046 09 17973
135,000 US Treasury Note 4 50% due 2/28/2011 03/10/2008 | 08/06/2008 145,831 64 140,737 05 (5.094 59
410,000 US Treasury Note 4 50% due 2/28/2011 03/11/2008 [ 08/06/2008 440,685 94 427,423 62 (13,262 32
405,000 US Treasury Note 4 50% due 11/15/2010 03/17/2008 [ 08/06/2008 436,988 67 421,356 85 (15,631 82
90,000 US Treasury Note 4 375% due 8/15/2012 05/27/2009 [ 06/19/2009 97,875 00 96,577 73 (1,297 27
210,000 US Treasury Note 4 25% due 9/30/2012 10/17/2007 | 08/06/2008 210,451 17 219,071 95 8,620 78
655,000 US Treasury Note 4 25% due 9/30/2012 10/18/2007 | 08/06/2008 657,712 11 683,295 86 2558375
325,000 US Treasury Note 4 25% due 1/15/2011 01/24/2008 | 08/06/2008 343,611 33 337,249 88 (6.361 45
95,000 US Treasury Note 4 25% due 1/15/2011 02/01/2008 | 08/06/2008 100,577 54 98,580 74 {1,996 80
30,000 US Treasury Note 4 125% due 8/31/2012 08/31/2007 | 08/05/2008 29,826 56 31,176 46 1,349 90
90,000 US Treasury Note 4 125% due 8/31/2012 09/18/2007 | 08/05/2008 89,511 33 93,529 39 4,018 06
345,000 US Treasury Note 3 875% due 10/31/2012 04/08/2009 | 06/02/2009 373,018 93 370,671 70 (2,347 23
200,000 US Treasury Note 3 875% due 10/31/2012 04/29/2009] 06/02/2009 216,313 17 214,882 14 {1,43103
60,000 US Treasury Note 3 5% due 5/31/2013 06/30/2008| 08/05/2008 60,438 28 60.438 28 000
150,000 US Treasury Note 3 5% due 5/31/2013 06/30/2008 [ 07/03/2008 151,095 70 151,476 06 380 36
95,000 US Treasury Note 3 375% due 11/30/2012 11/30/2007 | 07/16/2008 94,873 83 96,320 77 1,446 94
160,000 US Treasury Note 3 375% due 11/30/2012 11/30/2007 | 07/14/2008 159,787 50 161,680 71 1,893 21
75,000 US Treasury Note 3 375% due 11/30/2012 12/31/2007 { 07/16/2008 74,774 42 76,042 72 1,268 30
755,000 US Treasury Note 3 375% due 11/30/2012 08/06/2008 | 05/27/2009 760,367 57 799,474 22 39,106 65
205,000 US Treasury Note 3 375% due 11/30/2012 08/06/2008 | 03/25/2009 206,457 42 218,588 57 12,13115
50,000 US Treasury Note 3 375% due 11/30/2012 08/06/2008 | 01/23/2009 50,355 47 54,021 32 3,665 85
55,000 US Treasury Note 3 375% due 11/30/2012 08/06/2008 | 01/20/2009 55,391 02 59,485 75 4,094 73
165,000 US Treasury Note 3 375% due 11/30/2012 08/06/2008 | 01/15/2009 166,173 05 179,920 90 13,747 85
70,000 US Treasury Note 3 375% due 11/30/2012 08/06/2008 [ 12/01/2008 70,497 66 76,452 89 5,955 23
170,000 US Treasury Note 3 375% due 11/30/2012 08/06/2008 [ 09/18/2008 171,208 59 177,114 50 5,905 81
70,000 US Treasury Note 3 375% due 11/30/2012 08/06/2008 [ 08/18/2008 70,497 66 71,249 37 75171
90,000 US Treasury Note 3 375% due 11/30/2012 08/06/2008 [ 08/08/2008 90,639 84 91,187 98 548 14
35,000 US Treasury Note 3 375% due 11/30/2012 10/31/2008 | 12/01/2008 36,609 30 38,226 45 1,617 15
105,000 US Treasury Note 3 375% due 11/30/2012 10/31/2008 | 11/17/2008 109,827 89 111,894 37 2,066 48
105,000 US Treasury Note 3 375% due 11/30/2012 10/31/2008 | 11/25/2008 109,827 89 112,997 70 3,169 81
195,000 US Treasury Note 3 375% due 11/30/2012 11/28/2008 | 01/15/2009 211,224 60 212,633 79 1,409 19
70,000 US Treasury Note 3 375% due 11/30/2012 11/28/2008 | 12/30/2008 75,824 22 76,499 37 67515
50,000 US Treasury Note 3 375% due 11/30/2012 11/28/2008 | 12/12/2008 54,160 16 54,486 16 326 00
50.000 US Treasury Note 3 375% due 11/30/2012 11/28/2008 | 12/12/2008 54,160 16 54,486 16 326 00
65,000 US Treasury Note 3 375% due 11/30/2012 11/28/2008} 12/11/2008 70,408 20 71,192 56 784 36
55,000 US Treasury Note 3 375% due 11/30/2012 11/28/2008| 12/11/2008 59,576 17 60,237 71 66154
60,000 US Treasury Note 3 375% due 11/30/2012 11/28/2008| 12/11/2008 64,992 19 65,697 46 705 27
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110.000 US Treasury Note 3 375% due 11/30/2012 01/30/2009 | 03/04/2009 118,043 75 117,252 76 (790 99
55,000 US Treasury Note 3 375% due 11/30/2012 02/04/2009 | 03/25/2009 58,875 97 58,645 71 (230 26
5,000 US Treasury Note 3 375% due 11/30/2012 02/04/2009| 03/04/2009 5,352 36 5,329 67 (22 69
50,000 US Treasury Note 3 375% due 11/30/2012 02/26/2009 | 03/25/2009 53,099 78 53,314 29 214 51
20,000 US Treasury Note 3 375% due 12/31/2012 02/14/2008 | 08/05/2008 20,767 19 20,365 56 (401 63
335,000 US Treasury Note 3 375% due 12/31/2012 02/14/2008 | 07/30/2008 347,850 39 340,259 42 (7.590 97
215,000 US Treasury Note 3 375% due 6/30/2013 07/31/2008 | 09/24/2008 216,100 92 218,644 92 2,544 00
580,000 US Treasury Note 3 375% due 6/30/2013 08/29/2008 | 09/24/2008 588,428 13 589,832 81 1,404 68
140,000 US Treasury Note 3 25% due 12/31/2009 01/10/2008 | 08/06/2008 141,454 69 141,623 75 169 06
140,000 US Treasury Note 3 25% due 12/31/2009 01/10/2008 | 08/06/2008 141,389 06 14162375 234 69
240,000 US Treasury Note 3 25% due 12/31/2009 01/14/2008 | 08/06/2008 243,112 50 242,783 57 (328 93
675,000 US Treasury Note 3 125% due 9/30/2013 09/24/2008 | 01/14/2009 677,253 42 733,851 56 56,598 14
90,000 US Treasury Note 3 125% due 9/30/2013 09/24/2008 | 12/11/2008 90,300 46 97.291 10 6,990 64
$0,000 US Treasury Note 3 125% due 4/30/2013 03/11/2008 | 08/05/2008 89,937 98 89,507 51 (43047
120,000 US Treasury Note 2 875% due 1/31/2013 03/11/2008 | 08/05/2008 121,434 38 118,452 72 (2,981 66
1,280.000 US Treasury Note 2 875% due 6/30/2010 06/25/2008 | 09/30/2008| 1,279,200 00| 1,307,600 00 28,400 00
45,000 US Treasury Note 2 875% due 6/30/2010 06/25/2008 | 09/30/2008 4494375 45,970 31 1,026 56
33.300 US Treasury Note 2 875% due 6/30/2010 07/16/2008{ 07/31/2008 33,599 18 33,549 75 (4943
6.700 US Treasury Note 2 875% due 6/30/2010 07/16/2008 | 07/31/2008 6,758 10 6,750 25 (7 85
450,000 US Treasury Note 2 875% due 6/30/2010 08/06/2008 | 09/30/2008 452,689 45 459,703 13 7,01368
390,000 US Treasury Note 2 875% due 6/30/2010 08/06/2008 | 09/18/2008 392,330 86 398,133 85 5,802 99
385,000 US Treasury Note 2 875% due 6/30/2010 08/06/2008 | 09/08/2008 387,300 98 389,179 57 1,878 59
375,000 US Treasury Note 2 875% due 6/30/2010 08/06/2008 | 08/20/2008 377,241 21 379,296 08 2,054 87
320,000 US Treasury Note 2 875% due 6/30/2010 08/06/2008 | 08/18/2008 321,912 50 323,348 93 1,436 43
50,000 US Treasury Note 2 75% due 2/28/2013 02/29/2008 | 08/05/2008 50,578 12 49,009 60 (1,568 52
160,000 US Treasury Note 2 75% due 2/28/2013 02/29/2008 | 07/30/2008 161,850 00 155,905 71 (5,944 29
40,000 US Treasury Note 2 75% due 7/31/2010 07/31/2008| 07/31/2008 40,146 87 40,165 63 1876
40,000 US Treasury Note 2 75% due 7/31/2010 07/31/2008 | 07/31/2008 40,146 88 40,171 88 2500
52,500 US Treasury Note 2 75% due 7/31/2010 08/05/2008 | 08/07/2008 52,696 87 52,762 50 6563
52,500 US Treasury Note 2 75% due 7/31/2010 08/05/2008 | 08/07/2008 52,696 88 52,778 91 8203
160,000 US Treasury Note 2 75% due 7/31/2010 08/22/2008 | 04/02/2009 161,056 79 164,361 97 3,305 18
220,000 US Treasury Note 2 75% due 7/31/2010 08/26/2008 | 09/17/2008 221,685 11 224,571 88 2,886 77
5,000 US Treasury Note 2 75% due 7/31/2010 08/27/2008 | 04/02/2009 5,033 59 5,136 31 10272
75,000 US Treasury Note 2 75% due 7/31/2010 08/27/2008 | 09/17/2008 75,503 91 76,558 59 1,054 68
80,000 US Treasury Note 2 75% due 7/31/2010 08/28/2008 | 09/17/2008 80,593 75 81,662 50 1,068 75
55,000 US Treasury Note 2 125% due 1/31/2010 02/19/2008 | 08/06/2008 55,081 64 54,774 23 (307 41
45,000 US Treasury Note 2 125% due 1/31/2010 02/20/2008 | 08/06/2008 45,063 28 44,815 28 (248 00
55,000 US Treasury Note 2 125% due 1/31/2010 02/20/2008 | 08/06/2008 55,025 78 54,774 23 (25155
60,000 US Treasury Note 2 125% due 1/31/2010 02/26/2008 { 08/06/2008 60,089 06 59,763 70 (335 36
230,000 US Treasury Note 2 125% due 1/31/2010 02/27/2008 | 08/06/2008 230,709 76 229,055 87 {1,653 89
65,000 US Treasury Note 2 125% due 1/31/2010 02/27/2008 | 07/30/2008 65,200 59 64,684 94 {51565
1,235,000 US Treasury Note 2 0% due 9/30/2010 09/30/2008 | 11/13/2008| 1,241,946 88| 1,255,744 14 13,797 26
340,000 US Treasury Note 2 0% due 9/30/2010 09/30/2008 | 10/03/2008 341,912 50 342,098 44 18594
1,065,000 US Treasury Note 2 0% due 9/30/2010 10/20/2008 | 11/13/2008| 1,071,614 65| 1,082,888 67 11,274 02
75,000 US Treasury Note 2 0% due 9/30/2010 10/20/2008 | 10/29/2008 75,465 82 75,676 51 21069
80,000 US Treasury Note 1 875% due 4/30/2014 04/30/2009 | 06/26/2009 79,472 14 77,705 98 (1,766 16
195,000 US Treasury Note 1875% due 2/28/2014 02/27/2009| 06/02/2009 193,705 08 190,101 50 (3,603 58
65,000 US Treasury Note 1 875% due 2/28/2014 02/27/2009| 06/01/2009 64,568 36 63,329 08 (1,239 28
30,000 US Treasury Note 1 875% due 2/28/2014 02/27/2009 | 05/29/2009 29,800 78 29,338 96 (46182
25,000 US Treasury Note 1 875% due 2/28/2014 02/27/2009 | 05/04/2009 24,833 98 24,848 55 14 57
40,000 US Treasury Note 1 875% due 2/28/2014 03/03/2009 | 05/04/2009 40,075 13 39,757 68 (31745
470,000 US Treasury Note 1 875% due 2/28/2014 03/03/2009 | 04/29/2009 470,882 83 468,676 55 (2,206 28
60,000 US Treasury Note 1 875% due 2/28/2014 03/03/2009 | 04/28/2009 60,112 70 59,948 24 (164 46
150,000 US Treasury Note 1 875% due 2/28/2014 03/03/2009 | 03/12/2009 150,281 75 149,601 56 {680 19
20,000 US Treasury Note 1 75% due 3/31/2014 03/31/2009| 06/05/2009 20,070 31 19,124 15 (946 16
65,000 US Treasury Note 1 75% due 3/31/2014 03/31/2009{ 06/02/2009 65,228 51 62,910 13 (2,318 38
30,000 US Treasury Note 1 75% due 3/31/2014 03/31/2009] 05/11/2009 30,105 47 29,641 31 (464 16
30,000 US Treasury Note 1 75% due 3/31/2014 03/31/2009| 05/11/2009 30,105 47 29,622 56 (482 91
65,000 US Treasury Note 1 75% due 3/31/2014 03/31/2009} 05/11/2009 65,228 52 64,118 73 (1,109 79
30,000 US Treasury Note 1 75% due 3/31/2014 03/31/2009 | 05/08/2009 30,105 47 29,476 07 (629 40
30,000 US Treasury Note 1 75% due 3/31/2014 04/07/2009 | 06/05/2009 29,845 42 28,686 23 (1.159 19]
305,000 US Treasury Note 1 75% due 1/31/2014 02/23/2009| 03/03/2009 303,928 76 304,188 82 260 06
360,000 US Treasury Note 1 5% due 12/31/2013 01/14/2009 | 03/03/2009 362,812 50 355,484 73 (7,327 77
60,000 US Treasury Note 1 5% due 12/31/2013 01/14/2009 | 02/09/2009 60,468 75 68,755 27 (1,713 48
135,000 US Treasury Note 1 5% due 12/31/2013 01/14/2009 | 02/03/2009 136,054 69 133,169 66 (2,885 03]
60,000 US Treasury Note 1 5% due 12/31/2013 01/14/2009 | 01/29/2009 60,468 75 59,055 27 (141348
60,000 US Treasury Note 1 5% due 12/31/2013 01/14/2009| 01/20/2009 60,468 75 59,812 30 (656 45
10,000 US Treasury Note 1 5% due 12/31/2013 01/27/2009] 04/23/2009 9,917 19 9,851 92 (65 27
190,000 US Treasury Note 1 5% due 12/31/2013 01/27/2009| 04/15/2009 188,426 56 188.915 77 489 21
95,000 US Treasury Note 1 5% due 12/31/2013 01/27/2009 | 03/18/2009 94,213 28 93,522 73 (690 55
75,000 US Treasury Note 1 5% due 12/31/2013 01/27/2009 | 03/0372009 74,378 91 74,059 32 (31959
130.000 US Treasury Note 1 5% due 12/31/2013 01/30/2009| 06/02/2009 128,212 50 125,297 22 (2,915 28
145,000 US Treasury Note 1 5% due 12/31/2013 01/30/2009 | 04/23/2009 143,006 25 142,852 83 (15342
35,000 US Treasury Note 1 375% due 4/15/2012 04/27/2009| 06/19/2009 35,057 54 34,636 21 (42133
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70,000 US Treasury Note 1 375% due 4/15/2012 04/27/2009 | 06/17/2009 70,115 08 69,537 66 (577 42
60,000 US Treasury Note 1 375% due 4/15/2012 04/27/2009] 06/04/2009 60,098 64 59,908 39 (190 25
90,000 US Treasury Note 1 375% due 3/15/2012 04/03/2009 { 06/04/2009 90,112 81 90,062 98 (49 83
75,000 US Treasury Note 1 375% due 3/15/2012 04/03/2009 | 05/29/2009 75,094 00 75,067 13 (26 87
25,000 US Treasury Note 1 375% due 3/15/2012 04/03/2009 | 04/23/2009 25,031 33 25,058 51 27 18
50,000 US Treasury Note 1 375% due 2/15/2012 03/03/2009| 06/19/2009 50,144 70 49,640 46 (504 24
60,000 US Treasury Note 1 375% due 2/15/2012 03/03/2009| 06/04/2009 60,173 63 60,135 74 (3789
270,000 US Treasury Note 1 375% due 2/15/2012 03/03/2009 | 06/02/2009 270,781 37 270,600 27 (18110
30,000 US Treasury Note 1 375% due 2/15/2012 03/03/2009| 05/21/2009 30,086 82 30,125 29 38 47
80,000 US Treasury Note 1 375% due 2/15/2012 03/03/2009 | 04/30/2009 80,231 52 80,218 48 (1304
150,000 US Treasury Note 1 375% due 2/15/2012 03/03/2009 | 04/02/2009 150,434 10 150,983 87 54977
500,000 US Treasury Note 1 125% due 1/15/2012 01/14/2009| 03/03/2009 501,406 25 498,123 33 (3,282 92
100,000 US Treasury Note 1 125% due 1/15/2012 01/14/2009 | 02/18/2009 100,281 25 99,413 73 (867 52
80,000 US Treasury Note 1 125% due 1/15/2012 01/14/2009{ 02/04/2009 80,225 00 79,349 73 (87527
140,000 US Treasury Note 1 125% due 1/15/2012 02/04/2009| 03/03/2009 138,824 69 139,474 53 649 84
455,000 US Treasury Note 875% due 12/31/2010 01/14/2009} 04/02/2009 456,279 69 455,302 15 (977 54
1,000,000 US Treasury Note 875% due 12/31/2010 01/14/2009 | 03/03/2009] 1,002,81250| 1,000,585 94 (2,226 56
220,000 US Treasury Note 875% due 12/31/2010 01/14/2009 | 02/26/2009 220,618 75 219,277 39 (1,341 36
300,000 US Treasury Note 875% due 12/31/2010 01/14/2009| 01/27/2009 300,843 75 300,045 87 (797 88
735,000 US Treasury Note 875% due 12/31/2010 01/15/2009 | 04/02/2009 736.981 05 735,488 09 (1,492 96
80,000 US Treasury Note 875% due 12/31/2010 01/28/2009 | 04/02/2009 80,044 02 80,053 13 91
155,000 US Treasury Note 875% due 1/31/2011 02/18/2009 | 02/26/2009 154,752 28 154,442 97 (309 31
35,000 US Treasury Note 875% due 1/31/2011 02/19/2009| 02/26/2009 34,941 33 34,874 22 (67 11
475,000 US Treasury Note 875% due 2/28/2011 03/03/2009 | 05/01/2009 475,000 00 475,091 18 9118
160,000 US Treasury Note 875% due 2/28/2011 03/03/2009| 04/08/2009 160,000 00 160,024 46 24 46
180,000 US Treasury Note 875% due 2/28/2011 03/03/2009 | 03/26/2009 180,000 00 179,915 63 (84 37
205,000 US Treasury Note 875% due 3/31/2011 04/02/2009| 06/25/2009 205,032 03 204,735 05 (296 98
125,000 US Treasury Note 875% due 3/31/2011 04/15/2009 | 06/25/2009 125,068 36 124,838 45 (229 91
320,000 US Treasury Note 875% due 3/31/2011 04/15/2009] 06/11/2009 320,175 00 317,750 00 (2,425 00
1,265,000 US Treasury Note due 10/31/2010 11/13/2008 | 01/14/2009| 1,273,00508| 1,284,172 66 11,167 58
955.000 US Treasury Note due 10/31/2010 11/13/2008| 12/02/2008 961,043 36 966.449 34 5,405 98
215,000 US Treasury Note due 10/31/2010 11/13/2008 | 01/14/2009 216,352 87 218,258 59 1,905 72
660,000 US Treasury Note due 10/31/2010 12/30/2008 | 01/14/2009 670,495 18 670,003 13 (49205
55,000 Goldman Sachs Group LP 4 5% due 6/15/2010 07/30/2008 | 02/19/2009 55,011 00 54,689 80 (32120
58,000 IBM Int'l Group Caprtal 5 05% due 10/22/2012 12/11/2008 | 06/15/2009 58,879 28 61,967 78 3,088 50
65,000 IBM Int'l Group Capital 5 05% due 10/22/2012 12/11/2008 | 06/15/2009 65,944 45 69,446 65 3,502 20
7,000 1BM Int'l Group Capital 5 05% due 10/22/2012 12/11/2008 | 06/15/2009 710171 7,478 B7 37716
100,000 John Deere Cap 2 875% due 6/19/2012 12/16/2008| 12/18/2008 99,769 00 102,444 60 2,67560
130,000 Pepsico Inc 5 15% due 5/15/2012 11/17/2008 | 01/30/2009 133,876 60 140,188 10 6,311 50
15,000 Time Wamer Cable Inc 5 4% due 7/2/2012 12/12/2008 | 06/15/2009 13,800 35 15410 85 1,510 50
55,000 Wal-Mart Stores 4 55% due 5/1/2013 07/30/2008 | 02/04/2009 55,196 90 58,208 70 3,01180
15,000 00 XTO Energy Inc 5 9% due 8/1/2012 12/12/2008 | 06/15/2009 14,661 45 15,874 20 1,21275
Total Short Term Capital Gains{Losses) 37,500,995 17| 37,873,694 83 372,699 66 000
130,000 Fed Farm Credit Bank 5 875% due 7/28/2008 11/04/2001| 07/28/2008 139,331 40 130,000 00 (9,331 40
1,833 39 FNMA 6 5% due 10/25/2033 Ser 2006-63 CI AE 06/05/2006 | 06/25/2009 1,855 30 1,833 39 (2191
1,297 43 FNMA 6 5% due 10/25/2033 Ser 2006-63 Cl AE 06/05/2006 | 05/26/2009 1.31294 1,297 43 (1551
1,714 48 FNMA 6 5% due 10/25/2033 Ser 2006-63 CI AE 06/05/2006 | 04/27/2009 1,734 97 1,714 48 (2049
1,966 40 FNMA 6 5% due 10/25/2033 Ser 2006-63 CI AE 06/05/2006} 03/25/2009 1,989 90 1,966 40 (23 50
1,502 17 FNMA 6 5% due 10/25/2033 Ser 2006-63 CI AE 06/05/2006 | 02/25/2009 1,520 13 1,502 17 (17 96
1,357 50 FNMA 6 5% due 10/25/2033 Ser 2006-63 Cl AE 06/05/2006 | 01/26/2009 137373 1,357 50 (16 23
1,13577 FNMA 6 5% due 10/25/2033 Ser 2006-63 CI AE 06/05/2006 [ 12/26/2008 1,149 35 113677 (1358
1,892 00 FNMA 6 5% due 10/25/2033 Ser 2006-63 CI AE 06/05/2006 | 11/25r2008 1,914 64 1,892 02 (2262
133113 FNMA 6 5% due 10/25/2033 Ser 2006-63 CI AE 06/05/2006 | 10/28/2008 1,347 04 1,33113 (1591
1,531 49 FNMA 6 5% due 10/25/2033 Ser 2006-63 CI AE 06/05/2006 | 09/25/2008 1,549 80 1,531 49 {18 31
184308 FNMA 6 5% due 10/25/2033 Ser 2006-63 Cl AE 06/05/2006 | 08/25/2008 1,865 11 1,843 08 {22 03
2,554 33 FNMA 6 5% due 10/25/2033 Ser 2006-63 CI AE 06/05/2006 | 07/25/2008 2,584 86 2,554 33 {3053
1,833 39 FNMA 6 5% due 10/25/2033 Ser 2006-63 Cl AB 05/24/2006 | 06/25/2009 1,854 59 1,833 39 (21 20
1,297 43 FNMA 6 5% due 10/25/2033 Ser 2006-63 CI AB 05/24/2006 | 05/26/2009 1,31243 1,297 43 (15 00
1,714 48 FNMA 6 5% due 10/25/2033 Ser 2006-63 CIAB 05/24/2006 | 04/27/2009 1,734 30 1,714 48 (1982
1,966 40 FNMA 6 5% due 10/25/2033 Ser 2006-63 CI AB 05/24/2006 | 03/25/2009 1,989 14 1,966 40 (2274
1,502 17 FNMA 6 5% due 10/25/2033 Ser 2006-63 CI AB 05/24/2006 [ 02/25/2009 1,519 54 1,502 17 (17 37
1,357 50 FNMA 6 5% due 10/25/2033 Ser 2006-63 CI AB 05/24/2006 | 01/26/2009 1,373 20 1,357 50 (1570
1,13577 FNMA 6 5% due 10/25/2033 Ser 2006-63 Cl AB | 05/24/2006 | 12/26/2008 1,148 90 113577 (1313
1,892 02 FNMA 6 5% due 10/25/2033 Ser 2006-63 C1 AB 05/24/2006| 12/01/2008 191390 1.892 02 (21.88
1,33113 FNMA 6 5% due 10/25/2033 Ser 2006-63 CI AB 05/24/2006 | 11/18/2008 1,346 52 1,33113 (1539
1,631 49 FNMA 6 5% due 10/25/2033 Ser 2006-63 CI AB 05/24/2006 | 09/25/2008 1,549 20 1,531 49 (1771
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1,843 08 FNMA 6 5% due 10/25/2033 Ser 2006-63 CI AB 05/24/2006| 09/03/2008 1,864 39 1,843 08 (21 31
2,554 33 FNMA 6 5% due 10/25/2033 Ser 2006-63 Cl| AB 05/24/2006] 07/25/2008 2,583 86 2,554 33 (29 53
177,000 US Treasury Note 4 75% due 1/31/2012 01/31/2007 | 08/06/2008 176,446 88 187,121 59 10,674 71
35,000 US Treasury Note 4 75% due 1/31/2012 04/12/2007 | 08/06/2008 35,153 12 37,001 45 1,848 33
115,000 US Treasury Note 4 75% due 1/31/2012 07/12/2007 | 08/06/2008 113,769 14 121,576 18 7,807 04
175,000 US Treasury Note 4 50% due 9/30/201 1 09/18/2007 | 01/14/2009 176,955 08 191,741 21 14,786 13
815,000 US Treasury Note 3 §25% due 1/15/2010 01/31/2007| 08/06/2008 78787579 829,928 32 4205253
75,000 US Treasury Note 3 375% due 11/30/2012 12/31/2007 | 05/27/2009 74,774 41 79,417 97 4,643 56
65,000 Clark County Nev Airport Rev Sub hien 6% due 7/1/2029 03/06/2008 | 03/25/2009 70,784 35 69,898 40 (885 95
75,000 Amencan Express Credit Account 4 35% Master Tr due 12/15/2011 05/19/2004 | 05/15/2009 74 867 51 75,000 00 132 49
7,406 63 Amencredit Automobile Rec Trust 5 19% due 11/6/2011 01/10/2007 | 06/08/2009 7,406 02 7.406 63 061
8,214 23 Amencredit Automobile Rec Trust 5 19% due 11/6/2011 01/10/2007 | 05/06/2009 8,213 55 8,214 23 068
9,003 41 Amencredit Automobile Rec Trust 5 19% due 11/6/2011 01/10/2007 | 04/06/2009 9,002 67 9,003 41 074
9,380 27 Amencredit Automobrle Rec Trust 5 19% due 11/6/2011 01/10/2007{ 03/06/2009 9,379 50 9,380 27 077
9,817 11 Amencredit Automobile Rec Trust S 19% due 11/6/2011 01/10/2007| 02/06/2009 9,816 30 9,817 11 0 81
8.064 80 Amencredit Automobile Rec Trust 5 19% due 11/6/2011 01/10/2007 | 01/06/2009 8,064 14 8,064 80 0 66
9,023 01 Amencredit Automobile Rec Trust 5 19% due 11/672011 01/10/2007} 12/08/2008 9,022 27 9,023 01 074
10,892 81 Amencredit Automobile Rec Trust 5 19% due 11/6/2011 01/10/2007 | 11/06/2008 10,881 91 10,892 81 090
9,385 66 Amencredit Automobile Rec Trust 5 19% due 11/6/2011 01/10/2007 | 10/06/2008 9,384 89 9,385 66 077
10,192 31 Amencredit Automobile Rec Trust 5 19% due 11/6/2011 01/10/2007 | 09/08/2008 10,191 47 10,192 31 084
2,899 13 Amencredit Automobile Rec Trust 5 19% due 11/6/2011 01/10/2007 | 08/06/2008 2,898 89 2,899 13 024
10,160 63 Amencredit Automobite Rec Trust 5 16% due 416720142 04/11/2007] 06/08/2009 10,158 69 10,160 63 194
11,085 87 Amencredit Automobile Rec Trust 5 16% due 4/6/2012 04/11/2007 | 05/06/2009 11,083 76 11,085 87 211
12,880 36 Amencredit Automobile Rec Trust 5 16% due 4/6/2012 04/11/2007{ 04/06/2009 12,877 91 12,880 36 245
13,731 62 Amencredit Automobile Rec Trust 5 16% due 4/6/2012 04/11/2007| 03/06/2009 13,729 00 13,731 62 262
14,281 95 Amencredit Automobile Rec Trust 5 16% due 4/6/2012 04/11/2007 | 02/06/2009 14,279 23 14,281 95 272
11,323 58 Amencredit Automobile Rec Trust 5 16% due 4/6/2012 04/11/2007 | 01/06/2009 11,321 42 11,323 58 216
17577 Amencredit Automobile Rec Trust 5 16% due 4/6/2012 04/11/2007| 12/08/2008 17574 17577 003
75,000 AQL Time Wamer Inc 6 75% due Apnl 15, 2011 04/09/2007 | 01/28/2009 78,671 25 75,309 75 (3,361 50
5,701 55 Carmax Auto Owner Tr 5 23% due 12/15/2011 05/23/2007 | 06/15/2009 5,700 46 5,701 55 109
6,002 67 Carmax Auto Owner Tr 5 23% due 12/15/2011 05/23/2007 | 05/15/2009 6,001 52 6,002 67 115
6,486 85 Carmmax Auto Owner Tr 5 23% due 12/15/2011 05/23/2007 | 04/15/2009 6,485 61 6,486 85 124
6,347 26 Camax Auto Owner Tr 5 23% due 12/15/2011 05/23/2007 | 03/16/2009 6,346 04 6,347 26 122
6,227 44 Cammnax Auto Owner Tr 5 23% due 12/15/2011 05/23/2007 { 02/17/2009 6,226 25 6,227 44 119
6,243 47 Carmax Auto Owner Tr 5 23% due 12/15/2011 05/23/2007 | 01/15/2009 6,242 27 6,243 47 120
5,967 93 Carmax Auto Owner Tr 5 23% due 12/15/2011 05/23/2007| 12/16/2008 5,966 79 5,967 93 114
7.150 59 Carmax Auto Owner Tr 5 23% due 12/15/2011 05/23/2007| 11/19/2008 7,149 22 7,150 58 137
2018 Carmax Auto Owner Tr 5 23% due 12/15/2011 05/23/2007| 10/15/2008 2018 2018 000
1,849 91 Citigroup Mortgage Loan Tr inc 4 964% due 8/25/2035 Ser 2005-WF 2C| AF4 08/11/2005] 06/25/2009 1,849 87 1,849 91 004
2,393 36 Citigroup Mortgage Loan Tr, Inc 4 964% due B/25/2035 Ser 2005-WF 2C1 AF4 08/11/2005{ 05/26/2009 2,393 31 2,393 36 005
2,555 32 Citigroup Mortgage Loan Tr, Inc 4 964% due 8/25/2035 Ser 2005-WF 2Cl AF4 08/11/2005] 04/27/2009 2,555 27 2,555 32 005
1,763 51 Citigroup Mortgage Loan Tr Inc 4 964% due 8/25/2035 Ser 2005-WF 2CI AF4 08/11/2005| 03/25/2009 1,763 47 1,763 51 004
1,207 89 Citigroup Mortgage Loan Tr, Inc 4 964% due 8/25/2035 Ser 2005-WF 2C) AF4 08/11/2005 | 02/25/2009 1,207 87 1,207 89 002
81964 Ciigroup Morigage Loan Tr, inc 4 964% due 8/25/2035 Ser 2005-WF 2C| AF4 08/11/2005| 01/28/2009 81962 819 64 002
924 61 Citigroup Mortgage Loan Tr Inc 4 964% due 8/25/2035 Ser 2005-WF 2CI AF4 08/11/2005| 12/26/2008 924 59 924 61 002
1,808 58 Citigroup Mortgage Loan Tr, Inc 4 964% due 8/25/2035 Ser 2005-WF 2C| AF4 08/11/2005{ 11/25/2008 1,808 54 1,808 58 004
1,925 39 Citigroup Mortgage Loan Tr, Inc 4 964% due B/25/2035 Ser 2005-WF 2CI AF4 08/11/2005| 10/27/2008 1,925 35 1,925 39 004
1,289 62 Citigroup Mortgage Loan Tr Inc 4 964% due 8/25/2035 Ser 2005-WF 2Cl AF4 08/11/2005| 09/25/2008 1,289 59 1,289 62 003
1,986 45 Citigroup Mortgage Loan Tr inc 4 964% due 8/25/2035 Ser 2005-WF 2CI AF4 08/11/2005| 08/27/2008 1,986 41 1,986 45 004
1,097 65 Citigroup Mortgage Loan Tr, inc 4 964% due 8/25/2035 Ser 2005-WF 2CI AF4 08/11/2005| 07/25/2008 1,097 63 1,097 65 002
5.779 14 CNH Equipment Trust 5 2% due 8/16/2010 Ser 2006-A CI A3 03/07/2006 | 04/15/2009 5,778 86 5,779 14 028
7,941 28 CNH Equipment Trust 5 2% due 8/16/2010 Ser 2006-A CI A3 03/07/2006§ 037/16/2009 7.940 90 7,941 28 038
9,910 74 CNH Equipment Trust 5 2% due 8/16/2010 Ser 2006-A CI A3 03/07/2006| 02/17/2009 9,910 26 9,910 74 048
12,744 61 CNH Equipment Trust 5 2% due 8/16/2010 Ser 2006-A CI A3 03/07/2006 | 01/15/2009 12,744 00 12,744 61 061
7.48168 CNH Equipment Trust 5 2% due 8/16/2010 Ser 2006-A CI A3 03/07/2006] 12/15/2008 7,481 32 7,481 68 036
6,517 68 CNH Equipment Trust 5 2% due 8/16/2010 Ser 2006-A Cl A3 03/07/2006| 11/17/2008 6,517 37 6,517 68 oA
5,748 44 CNH Equipment Trust 5 2% due 8/16/2010 Ser 2006-A Ci A3 03/07/2006 | 10/17/2008 5,748 16 5,748 44 028
5,189 78 CNH Equipment Trust 5 2% due 8/16/2010 Ser 2006-A Cl A3 03/07/2006 | 09/15/2008 5,189 53 5,189 78 025
6,123 90 CNH Equipment Trust 5 2% due 8/16/2010 Ser 2006-A CI A3 03/07/2006} 08/15/2008 6,123 61 6,123 90 928
5,225 59 CNH Equipment Trust 5 2% due 8/16/2010 Ser 2006-A CI A3 03/07/2006 | 07/15/2008 5,225 34 5,225 59 025
65,000 Comcast Cable Communications Inc Notes 6 875% due 6/15/2009 10/27/2006 | 06/15/2009 67,478 45 65,000 00 (2478 45
210 18 Commercial Mtg Pass-Through Cert 4 63% due 5/10/2043 Ser 2005-LP CL A2 04/18/2005] 06/10/2009 21122 210 18 (104
228 39 Commercial Mtg Pass-Through Cert 4 63% due 5/10/2043 Ser 2005-LP CL A2 04/18/2005[ 05/11/2009 229 52 228 39 (113
196 01 Commercial Mtg Pass-Through Cent 4 63% due 5/10/2043 Ser 2005-LP CL A2 04/18/2005] 04/10/2009 196 98 196 01 (097
247 14 Commercial Mtg Pass-Through Cert 4 63% due 5/10/2043 Ser 2005-LP CL A2 04/18/2005]| 03/10/2009 248 37 247 14 (123
193 96 Commercial Mtg Pass-Through Cert 4 63% due 5/10/2043 Ser 2005-LP CL A2 04/18/20051 02/10/2009 194 92 193 96 (096
193 06 Commercial Mtg Pass-Through Cert 4 63% due 5/1072043 Ser 2005-LP CL A2 | 04/18/2005] 01/12/2009 194 02 193 06 (096
209 58 Commeraal Mtg Pass-Through Cert 4 63% due 5/1072043 Ser 2005-LP CL A2 04/18/2005| 12/10/2008 21063 209 59 (104
191 20 Commercial Mtg Pass-Through Cert 4 63% due 5/10/2043 Ser 2005-LP CL A2 04/18/2005| 11/10/2008 192 15 191 20 (095
207 79 Commercial Mig Pass-Through Cert 4 63% due 5/10/2043 Ser 2005LP CL A2 | 04/18/2005| 10/10/2008 208 82 207 79 (103
189 35 C | Mg Pass-Through Cert 4 63% due 5/10/2043 Ser 2005-LP CL A2 04/18/2005] 09/10/2008 190 29 189 35 (094
188 47 Commercial Mtg Pass-Through Cert 4 63% due 5/10/2043 Ser 2005-LP CL A2 04/18/2005 | 08/11/2008 189 41 188 47 (094
205 15 Commercial Mig Pass-Through Cert 4 63% due 5/10/2043 Ser 2005LP CL A2 | 04/18/2005] 07/10/2008 206 17 205 15 (102
2,210 84 Countrywide Asset-Backed Cert 4 778% due 2/25/2036 09/12/2005| 06/25/2009 2,210 79 2,210 84 005
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79,682 00 Countrywide Home Loan Sers 2005-18 CI A1 5 5% due 10/25/2035 10/19/2005| 06/11/2009 79.40179 55,976 60 (23,425 19
2,449 56 Countrywide Home Loan Sers 2005-18 Cl A1 5 5% due 10/25/2035 10/19/2005 | 05/26/2009 2,440 95 2,449 56 8 61
981 32 Countrywide Home Loan Sers 2005-18 Cl A1 5 5% due 10/25/2035 10/19/2005 | 04/27/2009 977 87 981 32 345
1774 74 Countrywide Home Loan Sers 2005-18 Ci A1 5 5% due 10/25/2035 10/19/2005 | 03/25/2609 1,768 50 1,774 74 624
1,264 64 Countrywide Home Loan Sers 2005-18 Cl A1 5 5% due 10/25/2035 10/19/2005| 02/25/2009 1,260 19 1,264 64 4 45
1,161 26 Countrywide Home Loan Sers 2005-18 CI A1 5 5% due 10/25/2035 10/19/2005| 01/26/2009 1,157 18 1,161 26 408
394 18 Countrywide Home Loan Sers 2005-18 CI A1 5 5% due 10/25/2035 10/19/2005 | 12/26/2008 39279 394 18 139
203 47 Countrywide Home Loan Sers 2005-18 Cl A1 5 5% due 10/25/2035 10/19/2005| 11/25/2008 20275 20347 072
617 47 Countrywide Home Loan Sers 2005-18 CI A1 5 5% due 107252035 10/19/2005] 10/27/2008 615 30 617 47 217
836 50 Countrywide Home Loan Sers 2005-18 CI A1 5 5% due 10/25/2035 10/19/2005| 09/25/2008 833 56 836 50 294
1,009 61 Countrywide Home Loan Sers 2005-18 Cl A1 5 5% due 10/25/2035 10/19/2005| 08/25/2008 1,006 06 1,009 61 355
567 36 Countrywide Home Loan Sers 2005-18 Cl A1 5 5% due 10/25/2035 10/19/2005{ 07/25/2008 565 36 567 36 200
81,491 69 Credit-Based Asset-Backed Cert 5 236% due 1/25/2036 Ser 2005-11 Ct AF3 01/09/2006 | 06/16/2009 81,490 93 47,290 65 (34,200 28
3.376 83 Credit Based Asset-Backed Cert 5 236% due 1/25/2036 Ser 2005-11 Ct AF3 01/09/2006 05/26/2009 3.376 80 3.376 83 003
3,719 51 Credit-Based Assel-Backed Cert 5 236% due 1/25/2036 Ser 2005-11 Cl AF3 01/09/2006| 04/27/2009 3,719 48 3,719 51 003
2,584 79 Credit-Based Asset-Backed Cen 5 236% due 1/25/2036 Ser 2005-11 Cl AF3 01/09/2006 | 03/25/2009 2,584 77 2.584 79 002
4,150 15 Credit-Based Asset-Backed Cent 5 236% due 1/25/2036 Ser 2005-11 CI AF3 01/09/2006 | 02/25/2009 4,150 11 4,150 15 004
5,394 65 Credit-Based Asset Backed Cert 5 236% due 1/25/2036 Ser 2005-11 Cl AF3 01/09/2006| 01/26/2009 5,394 60 5.394 65 005
7,035 24 Credit-Based Asset-Backed Cert 5 236% due 1/25/2036 Ser 2005-11 CI AF3 01/09/2006| 12/30/2008 7,035 17 7.035 24 007
6,378 56 Credit-Based Asset-Backed Cert 5 236% due 1/25/2036 Ser 2005-11 Cl AF3 01/09/2006 | 11/25/2008 6,378 50 6,378 56 006
8.058 96 Credit-Based Asset-Backed Cert 5 236% due 1/25/2036 Ser 2005-11 Ct AF3 01/09/2006 | 10/27/2008 8,058 89 8,058 96 007
7,323 85 Credit-Based Asset-Backed Cert 5 236% due 1/25/2036 Ser 2005-11 CI AF3 01/09/2006 | 09725/2008 7,32378 7,323 85 007
5,709 53 Credit-Based Asset-Backed Cen 5 236% due 1/25/2036 Ser 2005-11 Cl AF3 01/09/2006] 08/25/2008 5,709 48 5,709 53 005
4,728 43 Credit-Based Asset-Backed Cent 5 236% due 1/25/2036 Ser 2005-11 Cl AF3 01/09/2006| 07/25/2008 4,728 39 4,728 43 004
558 70 CS Furst Boston Mtg Home Equity Tr 6 387% due 8/15/2036 01/30/2007 | 06/17/2009 578 84 558 70 (20 14
320 54 CS First Boston Mtg Home Equity Tr 6 387% due 8/15/2036 01/30/2007 | 05/15/2009 33210 320 54 (1156
353 27 CS First Boston Mg Home Equity Tr 6 387% due 8/15/2036 01/30/2007 | 04/17/2009 366 01 353 27 (1274
316 97 CS First Boston Mtg Home Equity Tr 6 387% due 8/15/2036 01/30/2007 | 03/17/2009 328 40 316 97 (1143
214 27 CS First Boston Mtg Home Equity Tr 6 387% due 8/15/2036 01/30/2007 | 02/18/2009 222 00 214 27 (773
31208 CS First Boston Mg Home Equity Tr 6 387% due 8/15/2036 01/30/2007 | 01/20/2009 32333 31208 (1125
6 16 CS First Boston Mtg Home Equity Tr 6 387% due 8/15/2036 01/30/2007 | 12/17/2008 6 38 6 16 (022
3,633 07 CS Furst Boston Mtg Home Equity Tr 5 250% due 12/25/2035 11/17/2005]| 06/25/2009 3,604 97 3,63307 28 10
1.429 05 CS First Boston Mtg Home Equity Tr 5 250% due 12/25/2035 11/17/2005| 05/26/2009 1,418 00 1,429 05 1105
328 35 CS First Boston Mtg Home Equity Tr 5 250% due 12/25/2035 11/17/12005 04/29/2009 325 81 328 35 254
1,756 81 CS First Boston Mtg Home Equity Tr 5 250% due 12/25/2035 11/17/2005| 03/25/2009 1,743 22 1,756 81 13 59
845 52 CS First Boston Mtg Home Equity Tr 5 250% due 12/25/2035 11/17/2005 02/25/2009 838 98 845 52 6 54
878 52 CS First Boston Mtg Home Equity Tr 5 250% due 12/25/2035 11/17/2005| 01/26/2009 87173 878 52 679
216 46 CS First Boston Mtg Home Equity Tr 5 250% due 12/25/2035 11/17/2005| 12/26/2008 214 79 216 46 167
214 13 CS Furst Boston Mtg Home Equity Tr 5 250% due 12/25/2035 11/17/2005 | 11/26/2008 21247 21372 125
885 19 CS First Boston Mig Home Equity Tr 5 250% due 12/25/2035 11/17/2005| 10/27/2008 878 34 885 19 6 85
3,283 79 CS Furst Boston Mig Home Equity Tr 5 250% due 12/25/2035 11/17/2005| 09/25/2008 3,258 39 3,28379 2540
329 37 CS First Boston Mtg Home Equity Tr 5 250% due 12/25/2035 11/17/2005 | 08/25/2008 326 82 329 37 255
484 35 CS First Boston Mg Home Equity Tr 5 250% due 12/25/2035 11/17/2005 | 07/25/2008 480 60 484 35 375
16,386 76 CS First Boston Mtg Sec Corp 3 808% due 12/15/2036 Sers2003-C5 CI A2 12/01/2003 | 07/17/2008 16.468 69 16,386 76 (8193
50,000 Daimler Chrysler NA Holding 5 75% 5/18/2009 05/12/2006| 05/18/2009 49,801 50 50,000 00 198 50
4,182 47 First Honzon Mortgage Pass-Thru Tr 5 5% due 11/25/2035 Ser 2005-6 C1 1A1 10/14/2005{ 06/25/2009 4,159 76 4,182 47 2271
1,183 32 First Honzon Mortgage Pass-Thru Tr 5 5% due 11/25/2035 Ser 2005-6 CI 1A1 10/14/2005( 05/26/2009 1,176 89 1,183 32 643
2,682 43 First Honzon Mortgage Pass-Thru Tr 5 5% due 11/25/2035 Ser 2005-6 Cl 1A1 10/14/2005; 04/27/2009 2,667 87 2,682 43 14 56
1,884 55 First Honzon Mortgage Pass-Thru Tr 5 5% due 11/25/2035 Ser 2005-6 Ci 1A1 10/14/2005| 03/25/2009 1,874 32 1,884 55 10 23
2,683 41 First Honzon Mortgage Pass-Thru Tr 5 5% due 11/25/2035 Ser 2005-6 CI 1A1 10/14/2005| 02/25/2009 2,668 84 2,683 41 14 57
1,343 87 First Honzon Mortgage Pass-Thru Tr 5 5% due 11/25/2035 Ser 2005-6 Cl 1A1 10/14/2005| 01/26/2009 1,336 57 1.343 87 730
20271 First Horizon Mortgage Pass-Thru Tr 5 5% due 11/25/2035 Ser 2005-6 CI 1A1 10/14/2005| 12/26/2008 201 61 20271 110
482 83 First Honzon Mortgage Pass-Thru Tr 5 5% due 11/25/2035 Ser 2005-6 Cl 1A1 10/14/2005| 11/25/2008 480 21 482 83 262
845 85 First Honzon Mortgage Pass-Thru Tr 5 5% due 11/25/2035 Ser 2005-6 Cl 1A1 10/14/2005| 10/29/2008 84126 845 85 459
709 00 First Honzon Mortgage Pass-Thru Tr 5 5% due 11/25/2035 Ser 2005-6 Cl 1A1 10/14/2005 | 09/25/2008 705 15 709 00 385
784 28 First Honzon Mortgage Pass-Thru Tr 5 5% due 11/25/2035 Ser 2005-6 C1 1A1 10/14/2005| 08/25/2008 780 02 784 28 426
568 51 First Honzon Mortgage Pass-Thru Tr 5 5% due 11/25/2035 Ser 2005-6 C1 1A1 10/14/2005| 07/25/2008 565 42 568 51 309
11,403 03 First Honzon Mortgage Pass-Thru Tr Ser 2006-1 Cl 1 A7 6 0% due 5/25/2036 09/11/2006| 05/26/2009 11,394 12 11,403 03 8 91
3,870 40 First Honzon Mortgage Pass-Thru T Ser 2006-1 CI 1 A7 6 0% due 5/25/2036 09/11/2006 { 04/27/2009 3,867 38 3,870 40 302
4,427 67 First Horizon Morlgage Pass-Thru Tr Ser 2006-1 CI 1 A7 6 0% due 5/25/2036 09/11/2006 | 03/25/2009 4,424 21 4427 67 346
9,494 09 First Honzon Mongage Pass-Thru Tr Ser 2006-1 C1 1 A7 6 0% due 5/25/2036 09/11/2006| 02/25/2009 9,486 67 9,494 09 742
6,498 22 First Honzon Mortgage Pass-Thru Tr Ser 2006-1 Ci 1 A7 6 0% due 5/25/2036 09/11/2006| 01/28/2009 6,493 14 6,498 22 508
5,306 30 First Honzon Mortgage Pass-Thru Tr Ser 2006-1 C! 1 A7 6 0% due 5/25/2036 09/11/2006 | 12/26/2008 5,302 15 5,306 30 415
5,252 62 First Honzon Mortgage Pass-Thru Tr Ser 2006-1 Cl 1 A7 6 0% due 5/25/2036 09/11/2006 | 11/25/2008 5,248 52 5,252 62 410
4,008 90 First Horizon Mortgage Pass-Thru Tr Ser 2006-1 C1 1 A7 6 0% due 5/25/2036 09/11/2006 | 10/29/2008 4,005 77 4,008 90 313
1,913 00 First Honzon Mortgage Pass-Thru Tr Ser 2006-1 CI 1 A7 6 0% due 5/25/2036 09/11/2006 | 09/25/2008 1,911 51 1981300 149
452 41 First Honzon Mortgage Pass-Thru Tr_Ser 2006-1 CI 1 A7 6 0% due 5/25/2036 09/11/2006| 08/27/2008 452 06 452 41 035
3,634 04 First Honzon Mortgage Pass-Thru Tr Ser 2006-1 Ct 1 A7 6 0% due 5/25/2036 09/11/2006 | 07/25/2008 3,631 20 3,634 04 284
40,000 Goldman Sachs Capital Il 5 793% due 6/1/2043 05/08/2007 | 02/13/2009 40,000 00 16,300 00 (23.700 00
40,000 Goldman Sachs Capstal Il 5 793% due 6/1/2043 05/08/2007 | 01/28/2009 40,000 00 15,600 00 {24,400 00
50,000 Hewlett-Packard Co Notes 4 5% due 03/01/2013 02/25/2008 | 02/26/2009 49,960 50 50,581 00 620 50
467133 Household Automotive Trust 5 28% due 9/17/2011 Ser 2006-3 10/25/2006 | 06/17/2009 4,670 50 4,671 33 083
4,785 49 Household Automotive Trust 5 28% due 9/17/2011 Ser 2006-3 10/25/2006 [ 05/19/2009 4,784 64 4,785 49 085
5,142 25 Household Automotive Trust 5 28% due 9/17/2011 Ser 2006-3 10/25/2006 | 04/17/2009 5.141 34 5,142 25 091
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5,396 29 Household Automotive Trust 5 28% due 9/17/2011 Ser 2006-3 10/25/2006 | 03/18/2009 5,395 33 5,396 29 096
6,923 19 Household Automotive Trust 5 28% due 9/17/2011 Ser 2006-3 10/25/2006 | 02/17/2009 6,921 96 6,923 19 123
5,199 68 Household Automotive Trust 5 28% due 9/17/2011 Ser 2006-3 10/25/2006 | 01/20/2009 5,198 76 5,199 68 092
5,316 47 Household Automotive Trust 5 28% due 9/17/2011 Ser 2006-3 10/25/2006 | 12/17/2008 5,315 52 5.316 47 095
5,706 08 Household Automotive Trust 5 28% due 9/17/2011 Ser 2006-3 10/25/2006] 11/17/2008 5,705 07 5,706 08 101
5.697 80 Household Automotive Trust 5 28% due 9/17/2011 Ser 2006-3 10/25/2006{ 10/17/2008 5,696 79 5,697 80 101
6,070 12 Household Automotive Trust 5 28% due 9/17/2011 Ser 2006-3 10/25/2006| 09/17/2008 6,069 04 6,070 12 108
6.322 24 Household Automotive Trust 5 28% due 9/17/2011 Ser 2006-3 10/25/2006 | 08/18/2008 6,321 12 6,322 24 112
6.10532 Household Automotive Trust 5 28% due 9/17/2011 Ser 2006-3 10/25/2006 | 07/17/2008 6.104 23 6,105 32 109
35,000 Household Finance Corp 4 125% due 12/15/2008 12/03/2003| 12/15/2008 34,961 85 35,000 00 3815
30,000 Intemational Lease Fin Corp 4 35% due 9/15/2008 09/04/2003| 09/15/2008 29.951 70 30,000 00 48 30
125,000 John Deere Cap 4 875% due 3/16/2009 01/05/2006 | 03/16/2009 124,895 00 125,000 00 105 00
9175 LB-UBS Commercial Mig Trust 3 478% CMO Sers 2003-C5 Cl A2 due 77152027 | 07/16/2003| 04/24/2009 14579 9175 (54 04
194 39 LB UBS Commercial Mg Trust 3 478% CMO Sers 2003 C5 CI A2 due 7/15/2027 | 07/16/2003| 03/17/2009 195 10 194 39 (071
149 87 LB-UBS Commercial Mtg Trust 3 478% CMO Sers 2003-C5 CI A2 due 7/15/2027 | 07/16/2003 | 02/19/2009 150 41 149 87 (054
14818 LB-UBS Commercial Mig Trust 3 478% CMO Sers 2003-C5 CI A2 due 7/15/2027 | 07/16/2003| 01/21/2009 14972 149 18 (054
163 11 LB-UBS Commercial Mtg Trust 3 478% CMO Sers 2003-C5 CI A2 due 7/15/2027 | 07/16/2003 | 12/18/2008 163 70 163 114 (059
147 75 LB-UBS Commercial Mg Trust 3 478% CMO Sers 2003-C5 Ci A2 due 7/15/2027 | 07/16/2003| 11/18/2008 148 28 147 75 {0 53
16156 LB-UBS Commercial Mg Trust 3 478% CMO Sers 2003-C5 Cl A2 due 7/15/2027 | 07/16/2003! 10/23/2008 162 14 161 56 (058
21,381 41 LB-UBS Commercial Mtg Trust 3 478% CMO Sers 2003-C5 Cl A2 due 7/15/2027 | 07/16/2003| 09/18/2008 21,458 67 21,381 41 (77 26
187 03 LB-UBS Commercaial Mig Trust 3 478% CMO Sers 2003-C5 CI A2 due 7/15/2027 | 07/16/2003 | 08/15/2008 187 71 187 03 (0 68
157313 LB-UBS Commercial Mg Trust 3 478% CMO Sers 2003-C5 CI A2 due 7/15/2027 | 07/16/2003; 07/17/2008 1,578 81 1573 13 (568
1,284 48 LB-UBS Commerciat Mtg Trust 3 246% CMO Sers 2004-C2 Cl A2 due 3/1/2029 03/23/2004 | 06/19/2009 1,290 87 1,284 48 (6 39
600 86 LB-UBS Commercial Mtg Trust 3 246% CMO Sers 2004-C2 CI A2 due /172029 | 03/23/2004 { 05/15/2009 603 85 600 86 {299
53120 LB-UBS Commercial Mtg Trust 3 246% CMO Sers 2004-C2 Cl A2 due 3/1/2029 | 03/23/2004 | 04/23/2009 533 84 53120 (264
21,703 60 LB-UBS Commercial Mig Trust 3 246% CMO Sers 2004-C2 Cl A2 due 3/1/2029 | 03/23/2004| 03/17/2009 2181160 21,703 60 (108 00
2,73284 LB-UBS Commercial Mtg Trust 3 246% CMO Sers 2004-C2 C) A2 due 3/1/2029 | 03/23/2004 | 02/19/2009 2,746 44 2,732 84 (13 60
12,803 53 LB-UBS Commercial Mg Trust 3 246% CMO Sers 2004-C2 Cl A2 due 3/1/2029 03/23/2004 | 01/26/2009 12,867 24 12,803 53 (6371
2,765 99 LB-UBS Commercial Mtg Trust 3 246% CMO Sers 2004-C2 CI A2 due 3/1/2029 03/23/2004 | 12/18/2008 2,779 75 2,765 99 (1376
2,73123 LB-UBS Commercial Mtg Trust 3 246% CMO Sers 2004-C2 CI A2 due 3/1/2029 03/23/2004| 11/20/2008 2,744 82 2,73123 (1359
75,926 17 LB-UBS Commercial Mtg Trust 3 246% CMO Sers 2004-C2 Cl A2 due 3/1/2029 03/23/2004 | 10/23/2008 76,303 98 75,926 17 {377 81
71,239 45 Ral 6 0% due 12/25/2035 Ser 2005-QS17 02/09/2006 | 05/27/2009 71,373 02 46,661 84 (24,711 18
2,05176 Ral 6 0% due 12/25/2035 Ser 2005-QS517 02/09/2006| 05/26/2009 2,055 61 2,05176 (385
988 75 Rah 6 0% due 12/25/2035 Ser 2005-QS17 02/09/2006{ 04/29/2009 990 60 988 75 (185
74176 Rali 6 0% due 12/25/2035 Ser 2005-QS17 02/09/2006 | 03/25/2009 743 15 74176 (139
583 54 Rali 6 0% due 12/25/2035 Ser 2005-QS17 02/09/2006! 02/25/2009 584 63 583 54 (109
707 81 Rali 6 0% due 12/25/2035 Ser 2005-QS17 02/09/2006 | 01/30/2009 709 14 707 81 (133
990 38 Rah 6 0% due 12/25/2035 Ser 2005-QS17 02/09/2006{ 12/26/2008 992 24 990 38 (186
78282 Ral 6 0% due 12/25/2035 Ser 2005-QS17 02/09/2006 | 11/25/2008 784 29 78282 (147
97159 Rali 6 0% due 12/25/2035 Ser 2005-QS17 02/09/2006 | 10/30/2008 973 41 971 59 (182
1,253 51 Rali 6 0% due 12/25/2035 Ser 2005-QS17 02/09/2006 | 09/25/2008 1,255 86 1,253 51 (235
1,128 97 Rali 6 0% due 12/25/2035 Ser 2005-QS17 02/09/2006 | 08/25/2008 1,131 09 1,128 97 (212
88238 Rali 6 0% due 12/25/2035 Ser 2005-QS17 02/09/2006 | 07/28/2008 884 03 882 38 (165
922 92 Rali 6 0% due 12/25/2035 Ser 2005-QS17 02/09/2006 | 07/07/2008 924 65 922 92 (173
105,000 Regions Financial Corp 4 5% due 8/8/2008 08/03/2005| 08/08/2008 104,883 45 105,000 00 116 55
4,400 12 Tnad Auto Recevables Owner Trust 5 41% due 8/12/2011 05/17/2006] 06/12/2009 4,399 98 4,400 12 014
4,303 35 Tnad Auto Recewvables Owner Trust 5 41% due 8/12/2011 05/17/2006 | 05/12/2009 4,303 21 4,30335 014
4,896 23 Tnad Auto Recevables Owner Trust 5 41% due 8/12/2011 05/17/2006| 04/13/2009 4,896 07 4,896 23 016
4,855 34 Tnad Auto Receivables Owner Trust 5 41% due 8/12/2011 05/17/2006{ 03/13/2009 4,855 18 4,855 34 016
5,034 36 Tnad Auto Recervables Owner Trust 5 41% due 8/12/2011 05/17/2006( 02/12/2009 5,034 20 5,034 36 018
4,858 11 Tnad Auto Recelvables OQwner Trust 5 41% due 8/12/2011 05/17/2006{ 01/12/2009 4,857 95 4,858 11 016
4,556 98 Tnad Auto Recevables Owner Trust 5 41% due 8/12/2011 05/17/2006 | 12/23/2008 4,556 83 4,556 98 015
2,374 05 Tnad Auto Receivables Owner Trust 5 41% due 8/12/2011 05/17/2006 | 11/13/2008 237397 2,374 05 008
5,629 69 Tnad Auto Recevables Owner Trust 5 41% due 8/12/2011 05/17/2006| 10/16/2008 5,629 51 5,629 69 018
5,447 06 Tnad Auto Recervables Owner Trust 5 41% due 8/12/2011 05/17/2006 | 09/12/2008 5,446 88 5,447 06 018
6,206 78 Tnad Auto Receivables Owner Trust 5 41% due 8/12/2011 05/17/2006 | 08/12/2008 6,206 58 6,206 78 020
5,608 23 Tnad Auto Receivables Owner Trust 5 41% due 8/12/2011 05/17/2006 [ 07/14/2008 5,608 05 5,608 23 018
6,992 59 Tnad Auto Receivables Owner Trust 5 26% due 11/14/2011 10/13/2006| 06/12/2009 6,991 24 6,992 59 135
6,852 67 Tnad Auto Receivables Owner Trust 5 26% due 11/14/2011 10/13/2006 | 05/12/2009 6,851 35 6,852 67 132
7,943 69 Tnad Auto Recevables Owner Trust 5 26% due 11/14/2011 10/13/2006 [ 04/13/2009 7,942 16 7,943 69 153
8,000 43 Tnad Auto Recevables Owner Trust 5 26% due 11/14/2011 10/13/2006| 03/12/2009 7,998 89 8,000 43 154
8,047 77 Tnad Auto Recevables Owner Trust 5 26% due 11/14/2011 10/13/2006 [ 02/12/2009 8,046 22 8,047 77 155
7,614 01 Tnad Auto Recevables Owner Trust 5 26% due 11/14/2011 10/13/2006 [ 01/12/2009 761254 7,614 01 147
7,589 02 Tnad Auto Recewvables Owner Trust 5 26% due 11/14/2011 10/13/2006 | 12/12/2008 7,587 56 7,589 02 146
9,623 88 Tnad Auto Receivables Owner Trust 5 26% due 11/14/2011 10/13/2006 [ 11/13/2008 9,622 02 9,623 88 186
9,243 86 Tnad Auto Recewables Owner Trust 5 26% due 11/14/2011 10/13/2006 | 10/14/2008 9,242 08 9,243 86 178
9,395 93 Tnad Auto Recewvables Owner Trust 5 26% due 11/14/2011 10/13/2006 | 09/12/2008 9,294 12 9,395 93 181
10,076 30 Tnad Auto Recewables Owner Trust 5 26% due 11/14/2011 10/13/2006 | 08/12/2008 10,074 36 10,076 30 194
9,142 13 Tnad Auto Recevables Owner Trust 5 26% due 11/14/2011 10/13/2006] 07/14/2008 9,140 37 9,142 13 176
3,082 79 UPFC Auto Recervables Tr Ser 2006-8 due 12/15/2009 12/06/2006 | 07/15/2008 3,08274 3,08279 005
6,088 15 Wachowvia Auto Loan Owner Trust 5 29% due 4/20/2012 05/30/2007 | 06/22/2009 6,087 71 6,088 15 044
6,546 76 Wachovia Auto Loan Owner Trust 5 29% due 4/20/2012 05/30/2007 | 05/20/2009 6,546 28 6,546 76 048
6.986 86 Wachowvia Auto Loan Owner Trust 5 29% due 4/20/2012 05/30/2007 [ 04/20/2009 6,986 35 6,986 86 051
6,626 53 Wachovia Auto Loan Owner Trust 5 29% due 4/20/2012 05/30/2007 | 03/20/2009 6,626 05 6,626 53 048
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6.73160 Wachovia Auto Loan Owner Trust 5 29% due 4/20/2012 05/30/2007 | 02/20/2009 6.731 11 6,731 60 049
1,908 44 Wachovia Auto Loan Owner Trust 5 29% due 4/20/2012 05/30/2007 | 01/20/2009 1,908 30 1,908 44 014
125,000 Wal-Mart Stores Inc 5 0% due 4/5/2012 03/29/2007 ] 02/04/2009 124,557 50 132,751 25 8,193 75
4,466 83 Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-9 Cl 1A6 due 10/25/2035 09/15/2005| 06/25/2009 4,506 61 4,466 83 (3978
3.670 41 Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-9 Cl 1A6 due 10/25/2035 09/15/2005| 05/26/2009 3.703 10 3,670 41 (3269
2,686 89 Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-9 Cl 1A6 due 10/25/2035 09/15/2005; 04/27/2009 2,710 82 2,686 89 (2393
3,047 23 Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-9 CI 1A6 due 10/25/2035 09/15/2005( 03/25/2009 3.074 37 3,047 23 (27 14
2,052 89 Wells Fargo Mig Backed Sec Trust 5 5% Ser 2005-9 Ct 1AB due 10/25/2035 09/15/2005] 02/25/2009 207117 2,052 89 (18 28
778 89 Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-9 Cl 1A6 due 10/25/2035 09/15/2005{ 01/26/2009 785 83 778 89 (6 94
468 84 Wells Fargo Mig Backed Sec Trust 5 5% Ser 2005-9 CI 1A6 due 10/25/2035 09/15/2005| 12/30/2008 473 02 468 84 (418
817 29 Wells Fargo Mig Backed Sec Trust 5 5% Ser 2005-9 C! 1A6 due 10/25/2035 09/15/2005] 11/25/2008 824 57 817 29 (728
887 40 Wells Fargo Mig Backed Sec Trust 5 5% Ser 2005-9 Cl 1A6 due 10/25/2035 09/15/2005| 10/27/2008 895 37 887 47 (7 90
689 17 Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-9 Cl 1A6 due 10/25/2035 09/15/2005| 09/25/2008 695 31 689 17 (6 14
356 95 Wells Fargo Mig Backed Sec Trust 5 5% Ser 2005-9 Cl 1A6 due 10/25/2035 09/15/2005| 08/25/2008 360 13 356 95 {318
828 46 Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-9 CI 1A6 due 10/25/2035 09/15/2005( 07/25/2008 835 84 828 46 (7 38
614 19 Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-9 Cl 1A6 due 10/25/2035 09/15/2005| 07/07/2008 619 66 614 19 (547
78,234 63 Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-11 due 1172572035 1012112005 | 06/09/2009 77,999 35 65,827 11 (12,172 24
3,224 99 Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-11 due 11/25/2035 10/21/2005| 05/26/2009 3,215 29 3,224 99 970
4,085 84 Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-11 due 11/25/2035 10/21/2005| 04/27/2009 407355 4,085 84 12 29
1,663 10 Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-11 due 11/25/2035 10/21/2005| 03/25/2009 1.658 10 1,663 10 500
1,831 93 Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-11 due 11/25/2035 10/21/2005 | 02/25/2009 1,826 42 1,831 93 551
793 26 Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-11 due 11/25/2035 10/21/2005| 01/26/2009 790 87 793 26 239
200 96 Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-9 C1 1A6 due 10/25/2035 09/15/2005| 12/26/2008 200 36 200 96 060
57547 Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-11 due 11/25/2035 10/21/2005| 11/25/2008 57374 575 47 173
694 11 Wells Fargo Mig Backed Sec Trust 5 5% Ser 2005-11 due 11/25/2035 10/21/2005| 10/27/2008 632 02 694 11 209
613 60 Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-11 due 11/25/2035 10/21/2005| 09/25/2008 61175 613 60 185
692 82 Wells Fargo Mig Backed Sec Trust 5 5% Ser 2005-11 due 11/25/2035 10/21/2005] 08/25/2008 690 74 692 82 208
1,818 39 Weils Fargo Mig Backed Sec Trust 5 5% Ser 2005-11 due 11/25/2035 10/21/2005{ 07/25/2008 1,81292 1,818 39 547
1,344 22 Wells Fargo Mig Backed Sec Trust 5 5% Ser 2005-11 due 11/25/2035 10/2172005| 07/07/2008 1,340 18 1,344 22 404
28,943 13 WMALT 6% 7/25/2036 2006-5 6A1 06/06/2006{ 11/13/2008 28,691 00 15,050 43 (13,640 57
688 77 WMALT 6% 7/25/2036 2006-5 BA1 06/06/20061 12/09/2008 68277 688 77 6 00
29,259 75 WMALT 6% 7/25/2036 2006-5 6A1 06/06/2006 | 11/13/2008 29,004 86 15,228 78 (13,776 08
1,137 58 WMALT 6% 7/25/2036 2006-5 6A1 06/06/2006] 10/30/2008 1,127 67 1,137 58 99N
72125 WMALT 6% 7/25/2036 2006-5 6A1 06/06/2006 ] 09/25/2008 714 97 72125 628
485 05 WMALT 6% 7/25/2036 2006-5 6A1 06/06/2006 [ 08/29/2008 480 82 485 05 423
676 71 WMALT 6% 7/25/2036 2006-5 6A1 06/06/2006 | 07/25/2008 67082 676 71 5 89
1,709 61 WMALT 6% 7/25/2036 2006-5 6A1 06/06/2006 ] 07/11/2008 1,694 72 1,709 61 14 89
(1,709 58 WMALT 6% 7/25/2036 2006-5 6A1 06/06/2006 | 07/10/2008 (1,694 70 {1,709 58 (14 88
1,172 69 WMALT 6% 7/25/2036 2006-5 6A1 06/06/2006 | 07/02/2008 1,162 47 1,172 69 10 22
Total Long Term Capital Gains(Losses) 3,760,519 29| 3,664,562 89 000] (9595640
S
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100 Abbott Laboratories 01/10/2008 | 11/25/2008 6,054 94 513078 (924 16
100 Abbott Laboratones 01/23/2008{ 11/25/2008 5,691 56 5,130 78 (560 78
100 Ace Ltd New 11/19/2008 | 11/25/2008 4,219 80 4,808 97 589 17
300 Advanced Auto Parts Inc 01/07/2008| 11/25/2008 10,766 52 8.706 46 (2,060 06
100 Advanced Auto Parts Inc 04/28/2008 | 11/25/2008 3,521 97 2,902 15 (619 82
100 Advanced Auto Parts Inc 10/07/2008 11/25/2008 2,998 83 2,902 15 (96 68
400 Aetna Inc 01/09/2008| 11/25/2008 23,556 16 8,379 03 (15,177 13
200 Aflac Inc 01/03/2008 | 11/25/2008 12,630 02 8,601 49 (4,028 53
100 Aflac Inc 01/03/2008( 11/19/2008 6.31501 3,796 22 (2,518 79
100 Philip Morns Intemational Inc 01/23/2008 | 11/25/2008 4,980 91 4,161 18 (81973
200 AT&T Inc 12/03/2007{ 11/25/2008 7.668 64 5.523 97 (2.144 67
200 AT&T Inc 12/05/2007 | 11/25/2008 7,652 20 5.523 97 (2,128 23
300 AT&T Inc 01/10/2008 | 11/25/2008 11,656 56 8,285 95 (3.370 61
300 Ameriprise Financial Inc 01/23/2008 | 11/25/2008 14,943 00 5,130 21 (9.81279
200 Apache Corp 01/23/2008 ] 11/25/2008 17.608 44 14,725 05 (2,883 39
115 Apple Computer, Inc 01/08/2008 | 11/25/2008 20,698 64 10,606 51 (10,092 13
100 Axis Capital Holdings Ltd 09/16/2008 | 11/25/2008 3,399 07 2,309 38 (1,089 69
100 Baker Hughes Inc 02/08/2008{ 11/25/2008 6,393 22 3.145 85 (3.247 37
100 Baker Hughes Inc 07/18/2008 | 11/25/2008 8,179 92 3,145 85 (5,034 07
300 Bank of Amenca Corp 07/16/2008 | 11/25/2008 5.998 23 4,486 08 (1,512 15
400 Bank of Amenca Corp 07/18/2008 | 11/25/2008 11,066 20 5,981 45 (5.084 75
200 Bank of Amenca Corp 10/13/2008 | 11/25/2008 4,475 96 2,99072 (1,485 24
600 Bank of New York Mellon Corp 01/08/2008 | 11/25/2008 29,267 10 18,023 06 (11,244 04
200 Bank of New York Mellon Corp 07/17/2008| 11/25/2008 7.265 48 6,007 68 (1,257 80
100 Boeing Co 01/23/2008| 11/25/2008 7,554 35 4,029 98 (3,524 37
400 Bnstol Myers Squibb Co 06/26/2008 [ 11/25/2008 7.949 52 8,248 27 298 75
100 Bnstol Myers Squibb Co 07/07/2008| 11/25/2008 2,058 23 2,062 07 384
300 Bnstol Myers Squibb Co 07/09/2008 | 11/25/2008 6,471 00 6,186 20 (284 80
200 Celgene Corporation 12/17/2007 ) 11/25/2008 9,973 00 10,139 94 166 94
100 Celgene Corporation 10/22/2008 | 11/25/2008 5,290 64 5,069 97 (220 67
100 Chubb Comp 09/16/2008 | 11/25/2008 5,420 22 4,69276 (727 46
100 Cisco Systems, Inc 11/13/2007 | 10/14/2008 2,926 08 1,826 01 (1,100 07
200 Cisco Systems, Inc 07/09/2008 | 11/25/2008 4,330 44 3,103 98 {1,226 46
200 Cisco Systems, Inc 07/09/2008 | 11/25/2008 4,349 68 3,103 98 (1,245 70
300 Cisco Systems, Inc 07/29/20081 11/25/2008 6,711 09 4,655 97 (2,055 12
100 CMS Energy Corp 01/09/2008 | 07/10/2008 1,696 30 1,405 80 (290 50
100 CMS Energy Corp 01/09/2008 | 07/10/2008 1,696 30 1,400 66 (295 64
100 CMS Energy Corp 01/09/2008 07/10/2008 1,696 30 1,406 86 (289 44
100 CMS Energy Corp 01/09/2008 | 07/10/2008 1,696 30 1,408 79 (287 51
600 CMS Energy Corp 01/09/2008 | 07/09/2008 10,177 80 8,580 55 (1,597 25
200 Colgate Palmolive Co 01/09/2008 | 11/25/2008 16,258 80 12,548 84 (3,709 96
100 Colgate Palmolive Co 01/09/2008 | 10/08/2008 8,129 40 6,880 29 (1,249 11
100 ConocoPhillips 10/15/2008 | 11/25/2008 5,406 84 5,130 71 (276 13
100 ConocoPhillips 10/17/20081 11/25/2008 5,457 92 5,130 71 (327 21
200 Comning Inc 08/06/2008 [ 11/25/2008 4,079 90 1,823 99 (2,255 91
100 Cowvidien Limited 11/18/2008 [ 11/25/2008 3,728 75 3,73997 1122
200 CR Bard Inc 01/03/2008 | 11/25/2008 18,767 86 16,022 39 (2,745 47
100 CVS/Caremark Corp 01/07/2008 | 11/25/2008 3.784 24 2,792 84 (991 40
400 Danaher Corp 01/23/2008 [ 11/25/2008 29,832 00 22,261 23 (7,570 77
100 Danaher Corp 04/21/2008 | 11/25/2008 7,533 27 5,565 31 (1,967 96
100 Devon Energy Corp 01/10/2008 | 08/06/2008 8,81567 9,201 69 386 02
200 Ecolab Inc 11/13/2008 ( 11/25/2008 6,466 72 7,246 93 780 21
100 Exelon Corp 06/05/2008 | 11/25/2008 8,951 60 5,437 97 (3,513 63
200 Exelon Corp 07/09/2008 | 11/25/2008 18,053 72 10,875 93 (7,177 79
145 Exxon Mobil 01/07/2008 | 11/25/2008 13,487 90 11,384 51 (2,103 39
100 Exxon Mobil 01/07/2008 | 10/15/2008 9,302 00 6,911 20 (2,390 80
100 Exxon Mobil 02/08/2008 | 11/25/2008 8,156 18 7,851 39 (304 79
100 Exxon Mobil 06/06/2008 | 11/25/2008 8.822 83 7.851 39 (97144
300 Federal National Mortgage Assn 06/26/2008 | 07/16/2008 6,316 56 2,358 10 {3,958 46
300 Firstenergy Corp 01/23/2008 | 11/25/2008 21,120 57 17.281 54 (3,839 03
100 Firstenergy Corp 01/23/2008 | 08/04/2008 7,040 19 7,032 40 (779
200 Freeport-McMoran Copper & Gold Inc CI B 01/10/2008 | 11/25/2008 19,120 02 4,647 31 (1447271
500 General Electnc Co 01/14/2008| 11/25/2008 17,697 85 7,869 95 (9.827 90
100 General Electnc Co 01/23/2008 | 11/25/2008 3.400 00 1,573 99 (1,826 01
200 General Electnic Co 10/02/2008 | 11/25/2008 4,468 06 3,147 98 (1,320 08
400 Gilead Sciences Inc 01/07/2008 | 11/25/2008 18,763 36 17,799 94 (963 42
75 Goldman Sachs Group Inc 04/04/2008 | 11/25/2008 13,328 65 5,454 72 {7,873 93
100 Goldman Sachs Group Inc 10/14/2008 | 11/25/2008 12,098 24 7.27295 (4,825 28
10 Google Inc CI A 09/19/2007 [ 07/09/2008 5,441 27 5,445 96 4 69
10/18/2009
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10 Google Inc CI A 10/16/2008| 11/25/2008 3,292 89 2,850 58 (442 31
100 Hess Corp 08/06/2008 | 11/25/2008 9,947 53 5,002 97 (4,944 56
200 International Game Technology 12/20/2007| 10/14/2008 8,880 22 2,883 82 (5.996 40
100 Kohls Corp 12/17/2007| 10/13/2008 4753 13 3.278 45 (1,474 68
100 Kohls Corp 12/17/2007 | 09/29/2008 4,753 13 4,485 82 (267 31
100 Kohls Corp 12/17/2007| 11/25/2008 4,751 34 3,009 36 (1,741 98
200 LAM Research Corp 10/28/2008| 11/25/2008 3.984 72 3,811 07 (17365
300 Marathon Oil Corporation 02/22/2008| 11/25/2008 15,187 74 7,567 27 (7.620 47
100 Merck & Co 01/23/2008 | 11/25/2008 5,021 00 2,582 60 (2,438 40
100 Merck & Co 01/28/2008| 11/25/2008 4,918 47 2,582 59 (2,335 88
100 Merck & Co 10/10/2008| 11/25/2008 2.504 59 2.582 60 78 01
300 Mernll Lynch & Co Inc 01/08/2008| 09/18/2008 14,848 98 6.000 89 (8.848 09
100 Mernill Lynch & Co Inc 01/17/2008( 07/16/2008 5,309 00 2.556 52 (2,752 48
100 Mermnll Lynch & Co inc 01/28/2008 07/16/2008 5,598 99 2.556 52 (3.042 47
100 Microsoft Corp 01/23/2008 11/25/2008 3,144 00 2.030 98 (1,113 02
200 Microsoft Corp 08/06/2008| 11/25/2008 5,389 34 4,061 96 (1.327 38
100 Monsanto Co 01/03/2008| 11/25/2008 11,719 35 7,570 55 (4,148 80
100 Morgan Stanley 07/16/2008] 11/25/2008 3,286 37 1,448 57 (1,837 80
200 Morgan Stanley 09/18/2008| 11/25/2008 3,551 20 2,897 16 (654 04
100 Morgan Stanley 09/19/2008 | 11/25/2008 2,944 69 1,448 58 (1,496 11
100 National-Oilwell Varco Inc 05/21/2008 | 10/17/2008 8,617 61 2,676 36 (5.941 25
200 News Corp Inc CIA 04/14/2008 | 11/25/2008 3,514 00 1.37198 (2,142 02
200 News Comp Inc CI A 04/14/2008 11/25/2008 3,519 18 1,371 99 (2,147 19
300 Nike Inc B 01/07/2008| 11/25/2008 18,534 00 14,806 95 (3.727 05
100 Nike Inc B 10/08/2008 [ 11/25/2008 5,599 00 4,935 65 (663 35
100 QOccidental Petroleum Corp 04/25/2008| 07/18/2008 8.625 34 7,733 06 (892 28
100 Occidental Petroleum Corp 10/15/2008 | 11/25/2008 4,951 01 5.111 53 160 52
200 Paccar Inc 08/06/2008{ 11/25/2008 8,365 32 5,245 31 (3,120 01
100 Paccar Inc 10/08/2008 | 11/25/2008 3,272 69 2,622 65 (650 04
300 Pepsico Inc 01/09/2008| 11/25/2008 23,673 81 16,284 71 (7.389 10
100 Pepsico Inc 10/14/2008 [ 11/25/2008 5,337 63 5,428 24 90 61
100 Pepsico Inc 10/15/2008 | 11/25/2008 5,401 58 5,428 24 26 66
100 Praxair, Inc 01/14/2008 | 11/25/2008 8,792 44 5,872 56 (2,919 88
100 Praxarr, Inc 01/14/2008| 07/18/2008 8,792 44 9,064 16 27172
200 Principal Financial Group 01/03/2008 [ 11/25/2008 13,638 50 2,556 96 (11,081 54
200 Procter & Gamble 01/10/2008 [ 11/25/2008 14,507 28 12,670 47 (1,836 81
300 Qualcomm Inc 01/14/2008 ! 11/25/2008 12,020 76 9,843 34 (2,177 42
100 Qualcomm Inc 01/14/2008 | 07/29/2008 4,006 92 5,461 25 1,454 33
100 Qualcomm Inc 09/29/2008| 11/25/2008 4,11129 3.281 11 (830 18
300 Staples Inc 07/18/2008 [ 11/25/2008 6,827 37 5,133 78 (1,693 59
100 Staples Inc 08/19/2008 [ 11/25/2008 2316 02 1,711 26 (604 76
300 Staples Inc 08/19/2008 | 11/25/2008 6,947 70 5,133 78 (1.81392
100 State Street Comp 10/14/2008 | 11/25/2008 5,609 71 3,780 02 (1.729 69
200 Sysco Corp 05/02/2008 | 11/25/2008 6,343 60 4,536 25 (1,807 35
100 Sysco Corp 05/02/2008| 11/25/2008 3,168 09 2,268 13 (899 96
100 Sysco Corp 05/02/2008 [ 11/25/2008 3,174 00 2,268 13 (905 87
100 The Travelers Companies Inc 09/16/2008 [ 11/25/2008 4,833 01 4,038 12 (794 89
100 The Travelers Companies Inc 10/30/2008 | 11/25/2008 4,081 88 4,038 12 (4376
900 Time Wamer inc 02/08/2008| 11/25/2008 13,965 30 7,523 96 (6,441 34
300 Time Wamer Inc 05/05/2008 | 11/25/2008 4,812 84 2,507 98 (2,304 86
200 Time Warner Inc 10/10/2008 | 11/25/2008 1,854 00 1,671 99 (18201
400 Time Wamer Inc 10/21/2008 | 11/25/2008 4,215 48 3,343 98 (87150
700 US Bancorp Del 12/20/2007 [ 11/25/2008 22,124 48 17,636 19 (4,488 29
100 US Bancorp Del 12/20/2007 [ 10/14/2008 3,160 64 3.050 84 (109 80
200 US Bancorp Del 01/23/2008t 10/14/2008 6,440 00 6,101 68 (338 32
100 Venzon Communications 02/27/2008 | 11/25/2008 3,664 87 3,086 42 (578 45
400 Wachovia Corporation 04/14/2008 | 09/30/2008 10,051 40 1,165 97 (8,885 43
600 Walt Disney Co 01/09/2008 | 11/25/2008 18,253 44 13,315 66 (4,937 78)
200 Walt Disney Co 02/08/2008  11/25/2008 6,420 54 4,438 55 (1,981 99
400 Wells Fargo & Co 12/17/2007 [ 11/25/2008 12,208 00 10,798 21 (1,409 79
200 Xilinx Corp 11/09/2007 | 10/28/2008 4,650 30 3,605 27 (1,045 03
200 Xilinx Corp 11/09/2007 | Q7/29/2008 4,650 30 4,978 14 327 84
100 Xihinx Corp 12/11/2007 | 11/25/2008 2,272 58 1,575 02 (697 56
200 Xilinx Corp 12/11/2007 | 11/25/2008 4,553 16 3,150 04 (1,403 12
300 XTO Energy Corp 01/03/2008 | 11/25/2008 16,041 00 10,364 40 {5,676 60
100 XTO Energy Corp 01/03/2008 [ 08/06/2008 5,347 00 4,495 98 (851 02
300 Yahoo Inc 01/10/2008 | 11/25/2008 6,952 14 3,017 98 (3,934 16
300 Yum Brands Inc 01/09/2008 | 11/25/2008 11,124 78 7.654 81 (3,469 97
200 Yum Brands Inc 07/18/2008| 11/25/2008 7,021 48 5,103 21 (1,918 27
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1IMI, Inc
EIN #13-4077817
Attachment to Form 990PF
Capital Gain/Loss Schedule
JPM A/CH#AS79
June 30, 2009
Quantity Descnption Date Date Cost or Sales Short Term Long Term

Acquired Sold Other Basis Pnce Gain/(Loss) | Gamn/(Loss)

Total Short Term Capital Gains(Losses) 1,132,888 59 790,738 11 (342,150 48 000

400 Abbott Laboratones 11/08/2006| 11/25/2008 18,958 56 20,623 12 1,564 56
100 Abbott Laboratones 08/01/2007 | 11/25/2008 5,076 20 5,130 78 54 58
250 Philip Morns International Inc 04/15/2004 | 11/25/2008 7,263 27 10,402 94 3,139 67
150 Philip Morrnis International Inc 10/29/2004| 11/25/2008 3,819 30 6,241 76 2,422 46
300 AT&T Inc 10/10/2007 | 11/25/2008 12,610 80 8,285 95 (4,324 85
50 Apple Computer Inc 04/06/2006{ 11/25/2008 3,463 03 4,611 53 1,148 50
50 Apple Computer, Inc 04/07/2006| 11/25/2008 3,460 93 4,611 53 1.150 60
1,100 Bank of Amenca Corp 04/15/2004 ] 11/25/2008 44,214 50 16,448 98 (27,765 52
100 Bank of Amenca Corp 11/06/2007 | 11/25/2008 4,491 00 1,495 36 (2,995 64
200 Boeing Co 09/27/2005| 11/25/2008 13,150 88 8,059 95 (5,090 93
100 Caterptllar Inc 05/23/2007 | 10/14/2008 7,693 21 4,733 16 (2.960 05
100 Caterpillar Inc 05/23/2007| 10/08/2008 7,693 21 4,948 62 (2,744 59
100 Caterpillar inc 05/23/2007{ 10/02/2008 7,693 21 5,402 72 (2,290 49
1,300 Cisco Systems, Inc 01/18/2002{ 11/25/2008 24,783 98 20,175 89 (4,608 09
100 Cisco Systems, Inc 03/01/2007 | 10/14/2008 2,602 76 1,826 00 (776 76
400 Cisco Systems, Inc 03/02/2007 | 11/26/2008 10,280 36 6,207 96 (4,072 40
200 Cisco Systems, Inc 03/14/2007 | 11/25/2008 5,145 10 3,103 98 (2,041 12
200 Cisco Systems, Inc 03/14/2007 | 10/16/2008 5,145 10 3,430 07 (1,715 03
400 Citigroup Inc 11/04/2001} 07/18/2008 17,678 36 7,931 94 (9,646 42
350 Citigroup Inc 11/04/2001| 07/16/2008 15,381 06 5,323 25 (10,057 81
50 Citigroup Inc 12/04/2001| 07/16/2008 2,214 74 760 47 {1,454 27
700 Corning Inc 05/31/2005| 11/25/2008 10,912 93 6,383 96 (4,528 97)
400 Corning inc 06/06/2005( 11/25/2008 6,411 88 3,647 98 (2,763 90
500 CVS/Caremark Corp 04/15/2004 | 11/25/2008 9,272 92 13,964 22 4,691 30
200 Devon Energy Comp 10/05/2006| 11/25/2008 12,410 26 14,731 51 2,321 25
100 Edison International 03/23/2006 | 11/25/2008 4,291 46 3,320 34 (971 12
100 Edison International 03/23/2006 | 11/25/2008 4,283 26 3,320 34 (962 92
27 Edison international 03/27/2006| 11/25/2008 1,163 30 896 49 (266 81
73 Edison International 03/27/2006 | 11/25/2008 3,136 91 2,423 85 {713 06
650 Exxon Mobil 03/29/2005| 11/25/2008 37,849 50 51,034 01 13,184 51
100 Exxon Mobil 06/10/2005 | 11/25/2008 5,829 98 7.851 39 2,021 41
800 General Electnc Co 11/04/2001| 11/25/2008 30,604 20 12,591 93 (18,012 27
150 General Electnc Co 04/15/2004 | 11/25/2008 4,604 98 2,360 99 {2,243 99
25 Google Inc CI A 09/07/2007 1 11/25/2008 12,992 17 7,126 46 (5,865 71
15 Google Inc Cl A 09/19/2007 | 11/25/2008 8,161 90 4,275 88 (3,886 02
100 Hartford Financial Serv Group Inc 09/01/2005| 09/19/2008 7,355 48 5,555 68 (1,799 80
100 Hartford Financial Serv Group Inc 09/02/2005( 09/19/2008 7,423 46 5,555 68 (1,867 78
95 Hartford Financial Serv Group Inc 09/21/2005| 09/19/2008 6,998 11 5,277 89 (1,720 22
5 Hartford Financial Serv Group Inc 09/21/2005| 09/19/2008 368 75 27778 (90 97
800 Hewlett-Packard Co 04/15/2004 | 11/25/2008 17,689 76 27,149 60 9,459 84
150 International Business Machines 12/29/2003| 11/25/2008 14,001 00 12,167 59 (1,833 41
100 International Business Machines 01/05/2006 | 11/25/2008 8,260 41 8,111 72 (148 69
100 International Business Machines 03/17/2006 | 11/25/2008 8,336 38 8,111 73 (224 65
300 Johnson Controls, Inc 01/03/2006} 11/25/2008 7,326 63 5,126 88 {2,199 75
600 Johnson Controls, Inc 07/20/2006{ 11/25/2008 14,158 70 10,253 76 (3,904 94
68 Merck & Co 01/26/2007| 11/25/2008 3,128 44 1,756 16 {1,372 28
32 Merck & Co 01/26/2007| 11/25/2008 1,468 98 826 43 (642 55
200 Merck & Co 01/30/2007 [ 11/25/2008 8,984 02 5,165 19 (3,818 83
300 Merck & Co 02/27/2007| 11/25/2008 12,967 89 7,747 79 (5,220 10
200 Merck & Co 04/02/2007 | 11/25/2008 9,004 98 5,165 18 (3,839 80
200 Merck & Co 10/02/2007 | 11/25/2008 10,385 56 5,165 19 (5,220 37
1,300 Microsoft Corp 12/22/2003| 11/25/2008 35,243 00 26,402 72 (8.840 28
500 Microsoft Corp 04/15/2004| 11/25/2008 12,850 00 10,154 89 (2,695 11
300 Morgan Stanley 07/19/2004] 11/25/2008 11,985 13 434574 (7.639 39
200 Morgan Stanley 09/04/2007 } 11/25/2008 12,647 00 2,897 16 (9,749 84
100 Morgan Stanley 10/24/2007| 11/25/2008 6,095 03 1,448 58 (4,646 45
400 News Corp Inc CI A 05/04/2007 | 11/25/2008 8,767 00 2,743 98 (6,023 02
400 News Corp Inc Cl A 05/10/2007| 11/25/2008 8,526 16 274397 (5.782 19
300 News Corp Inc CI'A 05/24/2007 | 11/25/2008 6,677 64 2,057 99 (4.619 65
100 News Corp Inc Cl A 08/13/2007 | 11/25/2008 2,080 84 686 00 (1,394 84
300 News Corp Inc Cl A 11/13/2007| 11/25/2008 6,242 82 2,057 99 (4,184 83
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Quantity Descniption Date Date Cost or Sales Short Term | Long Term
Acquired Sold Other Basis Pnce Gamn/(Loss) | Gan/(Loss)
322 Norfolk Southern Corp 10/27/2005| 11/25/2008 12,731 72 15,566 65 2,834 93
48 Norfolk Southern Corp 10/28/2005| 11/25/2008 1,941 84 2,320 49 378 65
22 Norfolk Southem Corp 10/28/2005| 11/25/2008 891 55 1,063 56 172 01
8 Norfolk Southern Corp 10/28/2005| 11/25/2008 32188 386 75 64 87
135 Norfolk Southemn Corp 11/02/2005] 11/25/2008 5,502 52 6,526 39 1,023 87
165 Norfolk Southemn Corp 07/26/2006| 11/25/2008 6,744 67 7.976 70 1,232 03
100 Norfolk Southem Corp 08/10/2007 | 10/22/2008 4,950 35 5,576 21 625 86
200 Occidental Petroleum Corp 01/12/2007 | 11/25/2008 8,689 52 10,223 06 1,533 54
300 Oracle Corporation 08/26/2004| 11/18/2008 3,123 00 5,018 85 1,895 85
350 Oracle Corporation 08/26/2004 | 11/25/2008 3,643 50 5,599 96 1,956 46
300 Praxarr, Inc 10/28/2002| 11/25/2008 7,856 73 17,617 67 9,760 94
400 Procter & Gamble 02/15/2005} 11/25/2008 21,424 76 25,340 94 3,916 18
100 Procter & Gamble 07/31/2007 | 11/25/2008 6,290 30 6,335 23 44 93
350 Qualcomm Inc 04/22/2005| 11/25/2008 11,928 00 11,483 89 {444 11
200 Safeway, Inc 04/15/2004 | 11/25/2008 4,436 00 4,13223 (303 77
100 Safeway, Inc 07/17/2007 | 08/19/2008 3,528 39 2,700 69 (827 70
100 Safeway, Inc 07/23/2007 | 08/19/2008 3,447 67 2,687 55 (760 12
100 Safeway, Inc 09/12/2007 | 11/25/2008 3,150 03 2,066 12 (1.083 91
100 Safeway, Inc 09/12/2007 | 11/25/2008 3,162 13 2,066 12 (1,096 01
200 Safeway, Inc 09/19/2007| 10/07/2008 6,732 10 4,567 25 (2,164 85
100 Safeway, Inc 10/17/2007| 11/25/2008 3,231 18 2,066 12 (1,165 06
100 Safeway, Inc 11/13/2007 | 11/25/2008 3,179 28 2,066 11 (1,113 17
100 Safeway, Inc 11/13/2007| 11/25/2008 3,155 35 2,066 12 (1,089 23
200 Schenng-Plough Corp 08/02/2007 | 11/25/2008 5,882 32 3,147 56 (2,734 76
200 Schenng-Plough Corp 08/03/2007| 11/25/2008 5,863 52 3,147 57 (2,715 95
400 Schering-Plough Corp 08/08/2007 | 11/25/2008 11,403 44 6,295 12 (5,108 32
200 Schenng-Plough Corp 08/10/2007{ 11/25/2008 5,439 28 3,147 56 (2,291 72
100 Schenng-Plough Corp 10/22/2007 | 11/25/2008 2,901 35 157378 (1.327 57
200 Schenng-Plough Corp 10/22/2007| 11/25/2008 5,722 84 3,147 56 (2,575 28
300 Schlumberger Ltd 01/12/2007 | 11/25/2008 17,258 67 14,019 15 (3,239 52
500 TD Amentrade Holding Corporation 04/18/2007 | 11/25/2008 7,831 00 5,909 96 (1,921 04
300 United Technologies Corp 11/22/2005| 11/25/2008 16,171 26 14,229 10 (1,942 16
200 United Technologies Corp 12/01/2005| 11/25/2008 10,875 50 9,486 07 {1,389 43
100 United Technologies Corp 10/17/2007 | 11/25/2008 7.636 46 4,743 03 {2,893 43
500 Venzon Communications 12/22/2003] 11/25/2008 16,439 36 15,432 11 (1,007 25
350 Venzon Communications 04/15/2004} 11/25/2008 12,478 88 10,802 48 (1,676 40
400 Wal-Mart Stores Inc 09/11/2006{ 11/25/2008 18,591 40 21,891 87 3,300 47
400 Wells Fargo & Co 06/04/2007 | 11/25/2008 14,507 24 10,798 22 (3,709 02
400 Wells Fargo & Co 06/13/2007 | 11/25/2008 14,294 12 10,798 22 (3,485 90
400 Xilinx Corp 11/09/2007| 11/25/2008 9,300 60 6,300 08 (3,000 52
300 Yahoo Inc 08/15/2007] 41/25/2008 7,147 44 3,017 98 (4,129 46
Total Long Term Capital Gains(Losses) 943,425 53 745,880 66 000| (197,544 87
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FORM 990-PF - PART IV

CAPITAL GAINS AND LOSSES FOR TAX ON INVESTthNT INCOME

Date Date sold
P 1
Kind of Property Description % acquired

Gross sale Depreciation Cost or FMV Ad) basis Excess of Gain

price less aliowed/ other as of as of FMV over or

expenses of sale atlowable basis 12/31/69 12/31/69 _adj basis (loss)
TOTAL GAIN(LOSS) ...t ettt ittt it ettt i et e ieaeeeeeennaeseanean -266,047

JSA
8E1730 1 000
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M, INC
El #13-4077817
Attachment to Form 990-PF Part Il
Investments - JPM A/C#588
_ June 30, 2008
Beginning Ending Ending
QTY Descnption Book Value Book Vaiue FMV
130,000 | |Fed Farm Credit Bank 5 875% due 7/28/2008 139,331
305,000} | Federal Home Loan Bank 4% due 9/6/2013 302,337 320,918
190,000 | [Federal Home Loan Bank 3 625% due 10/18/2013 199,819 196,471
285,000 |Federal Home Loan Bank 1 625% due 7/27/2011 284,729 286,605
64,266 41| | FNMA 6 5% due 10/25/2033 Ser 2006-63 CI AE 65,036 65,036 66,140
1,833 39| |FNMA 6 5% due 10/25/2033 Ser 2006-63 CI AE 1,855
1,297 43| |FNMA 6 5% due 10/25/2033 Ser 2006-63 Cl AE 1,313
1,714 48| [ FNMA 6 5% due 10/25/2033 Ser 2006-63 Cl AE 1,735
1,966 40| | FNMA 6 5% due 10/25/2033 Ser 2006-63 CI AE 1,990
1,502 17| |FNMA 6 5% due 10/25/2033 Ser 2006-63 Ci AE 1,520
1,357 50| [FNMA 6 5% due 10/25/2033 Ser 2006-63 Cl AE 1,374
1,135 77| |FNMA 6 5% due 10/25/2033 Ser 2006-63 C! AE 1,149
1,892 00| |FNMA 6 5% due 10/25/2033 Ser 2006-63 Cl AE 1,915
1,331 13| |FNMA 6 5% due 10/25/2033 Ser 2006-63 Cl AE 1,347
1,531 49| [FNMA 6 5% due 10/25/2033 Ser 2006-63 Cl AE 1,550
1,843 08| | FNMA 6 5% due 10/25/2033 Ser 2006-63 CI AE 1,865
2,554 33| |FNMA 6 5% due 10/25/2033 Ser 2006-63 C| AE 2,585
T 64,266 39| |FNMA 6 5% due 10/25/2033 Ser 2006-63 CI AB 65,009 65,009 66,140
1,833.39| [FNMA 6 5% due 10/25/2033 Ser 2006-63 C! AB 1,855
1,297 43| |FNMA 6.5% due 10/25/2033 Ser 2006-63 Cl AB 1,312
1,714.48 | |FNMA 6 5% due 10/25/2033 Ser 2006-63 Cl AB 1,734
1,966 40| | FNMA 6 5% due 10/25/2033 Ser 2006-63 Cl AB 1,989
1,502 17| | FNMA 6.5% due 10/25/2033 Ser 2006-63 Cl AB 1,520
1,357 50| | FNMA 6 5% due 10/25/2033 Ser 2006-63 Cl AB 1,373
1,135 77| |FNMA 6 5% due 10/25/2033 Ser 2006-63 Cl AB 1,149
1,892 02| |[FNMA 6.5% due 10/25/2033 Ser 2006-63 Ci AB 1,914
1,331 13| |FNMA 6 5% due 10/25/2033 Ser 2006-63 CI AB 1,347
1,531 49| |FNMA 6 5% due 10/25/2033 Ser 2006-63 Cl AB 1,549
1,843 08| | FNMA 6.5% due 10/25/2033 Ser 2006-63 Cl AB 1,864
2,554 33| | FNMA 6.5% due 10/25/2033 Ser 2006-63 CI AB 2,584
195,000.00 | [FNMA 5.25% due 8/1/2012 201,583 202,625
281,840 12| |FREDDIE MAC 5.25% due 3/15/2024 292,497 294,544
145,000.00 | | FREDDIE MAC 2.5% due 4/23/2014 144,682 142,705
690,000 | |US Treasury Note 4.875% due 5/31/2011 728,543
177,000 | {US Treasury Note 4 75% due 1/31/2012 176,447
35,000 |US Treasury Note 4.75% due 1/31/2012 35,153
115,000} |US Treasury Note 4 75% due 1/31/2012 113,769
120,000 | {US Treasury Note 4 625% due 12/31/2011 132,023
60,000 | {US Treasury Note 4 625% due 12/31/2011 66,012
365,000 ] |US Treasury Note 4.625% due 7/31/2012 369,320
135,000 | [US Treasury Note 4 625% due 7/31/2012 143,880
175,000 |US Treasury Note 4 50% due 9/30/2011 176,955
135,000 | {US Treasury Note 4.50% due 2/28/2011 145,832
410,000 [US Treasury Note 4.50% due 2/28/2011 440,686
405,000 |US Treasury Note 4 50% due 11/15/2010 436,989
360,000 |US Treasury Note 4 375% due 8/15/2012 391,500 389,588
210,000 |US Treasury Note 4 25% due 9/30/2012 210,451
655,000 | |US Treasury Note 4.25% due 9/30/2012 657,712
325,000 | |US Treasury Note 4.25% due 1/15/2011 343,611
95,000} [US Treasury Note 4.25% due 1/15/2011 100,578
30,000 [US Treasury Note 4 125% due 8/31/2012 29,827
90,000 | US Treasury Note 4 125% due 8/31/2012 89,511
1,410,000 | |US Treasury Note 3.625% due 5/15/2013 1,497,466 1,491,399
815,000 |US Treasury Note 3 625% due 1/15/2010 787,876
60,000} [US Treasury Note 3 5% due 5/31/2013 60,438
150,000 | |US Treasury Note 3 5% due 5/31/2013 151,096
95,000 | [US Treasury Note 3 375% due 11/30/2012 94,874
160,000 | [US Treasury Note 3 375% due 11/30/2012 159,788
75,000 | [US Treasury Note 3.375% due 11/30/2012 74,774
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IMI, INC
El #13-4077817
Attachment to Form 990-PF Part Hi
Investments - JPM A/C#588
June 30, 2009
Beginning Ending Ending
QTY Descnption Book Value Book Value FMV
75,000 | |US Treasury Note 3 375% due 11/30/2012 74774
20,000 |US Treasury Note 3 375% due 12/31/2012 20,767
335,000 |US Treasury Note 3 375% due 12/31/2012 347,850 ]
140,000 | |US Treasury Note 3 25% due 12/31/2009 141,455
140,000 | {US Treasury Note 3 25% due 12/31/2009 141,389
240,000 | |US Treasury Note 3 256% due 12/31/2009 243,113
90,000 [US Treasury Note 3 125% due 4/30/2013 89,938
105,000 [ {US Treasury Note 3 18% due 7/15/2012 Inflation Indexed 119,575 119,575 131,912
185,000 | |US Treasury Note 2 625% due 6/30/2014 185,593 185,579
120,000 |US Treasury Note 2 875% due 1/31/2013 121,434
1,280,000 |US Treasury Note 2 875% due 6/30/2010 1,279,200
45,000 | {US Treasury Note 2 875% due 6/30/2010 44,944
50,0001 {US Treasury Note 2 75% due 2/28/2013 50,578
160,000 |US Treasury Note 2 75% due 2/28/2013 161,850
55,000 | {US Treasury Note 2 125% due 1/31/2010 55,082
45,000 |US Treasury Note 2 125% due 1/31/2010 45,063
55,000 |US Treasury Note 2 125% due 1/31/2010 55,026
60,000 {US Treasury Note 2 125% due 1/31/2010 60,089
230,000 {US Treasury Note 2 125% due 1/31/2010 230,710
65,000 |US Treasury Note 2 125% due 1/31/2010 65,201
70,0001 [US Treasury Bonds 2 0% due 4/15/2012 Inflation Indexed 73,271 75,645
890,000 |US Treasury Note 1 875% due 4/30/2014 873,448 863,647
170,000 [ [US Treasury Note 1 875% due 2/28/2014 168,871 165,604
225,000 [US Treasury Note 1 75% due 3/31/2014 223,757 217,618
210,000 |US Treasury Note 1 375% due 5/15/2012 208,011 208,820
725,000 |US Treasury Note 875% due 2/28/2011 724,557 724,493
2,110,000 jUS Treasury Note .875% due 3/31/2011 2,109,430 2,107,109
270,000 {US Treasury Note 875% due 5/31/2011 267,934 269,031
70,000} {US Treasury Bonds 625% due 4/15/2013 Inflation Indexed 68,572 69,776
Total US Obligations 9,383,946 8,467,676 8,476,368

10/19/2009




IIMI, INC

El #13-4077817

Attachment to Form 990-PF Part il

Investments - JPM A/C#588

June 30, 2009

Beginning Ending Ending
QTY Description Book Value Book Value FMV
65,000 | |Clark County Nev Arport Rev Sub lien 6% due 7/1/2023 70,784
Total Muni Bonds 70,784 0 0

10/19/2009
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IIMI, INC
El #13-4077817
Attachment to Form 990-PF Part I
Investments - JPM A/C#579
June 30, 2009
Beginning Ending Ending
Quantity Description Book Value Book Value FMV

700 | | Abbott Laboratories 35,781
400 | { Advanced Auto Parts Inc 14,288
400 | | Aetna Inc 23,556
300 | | AFLAC Inc 18,945
300 | | Amenprise Financial Inc 14,943
200 | | Apache Corp 17,608
215 | Apple Inc 27,623
1,000 | [AT&T Inc 39,588
100 | | Baker Hughes Inc 6,393
1,200 | | Bank of America Corp 48,706
600 | | Bank of New York Mellon Corp 29,267
300} |Boeing Co 20,705
400 | | Bristol Myers Squibb Co 7,950
300 | [ Caterpiliar Inc 23,080

200 | | Celgene Corporation 9,973 ]
2,300 | |Cisco Sys Inc 50,883
800 | | Citigroup Inc 35,174
1,000 | | CMS Energy Corp 16,963
300 | | Colgate Palmolive Co 24,388
1,100 | Corning Inc 17,325
200| |CR Bard Iinc 18,768
600 | [ CVS/Caremark Corp 13,057
500 | | Danaher Corp 37,365
300 | | Devon Energy Corp 21,226
3001 | Edison International 12,875
100 | |Exelon Corp 8,952
1,195 [ Exxon Mobil 83,448
400 | | FirstEnergy Corp 28,161
300 |FNMA 6,317
200 | | Freeport-McMoran Copper & Gold Inc Cl B 19,120
1,550 | {General Electric Co 56,307
400 | | Gilead Sciences Inc 18,763
75| | Goldman Sachs Group Inc 13,329
50| |Google Inc CI A 26,595
300 | | Hartford Financial Services Group 22,146
800 | |Hewlett-Packard Co 17,690
350 | | International Business Machines 30,598
200 | | International Game Technology 8,880
900 | | Johnson Controls Inc 21,485
300 | | Kohls Corp 14,258
300 | | Marathon Oil Corp 15,188
500 | | Merrill Lynch & Co Inc 25,757
1,200 | |Merck & Co Inc 55,879
1,900 | [Microsoft Corp 51,237
100 | [Monsanto Co 11,719
600 | | Morgan Stanley 30,727

10f2 10/20/2009



IIMI, INC
El #13-4077817
Attachment to Form 990-PF Part |l
Investments - JPM A/C#579
June 30, 2009
Beginning Ending Ending
Quantity Description Book Value Book Value FMV
100 | | National-Oilwell Varco Inc 8,618
1,900 | |News Corp Inc CI A 39,328
300| |Nike Inc B 18,534
800 | | Norfolk Southern Corp 33,085
300 | | Occidental Petroleum Corp 17,315
650 | | Oracle Corporation 6,767
300 | Pepsico Inc 23,674
500 | |Philip Morris International 16,063
500/ (Praxarr, Inc 25,442
200 | {Principal Financial Group 13,639
700 | | Procter & Gamble 42,222
750 | | Qualcomm Inc. 27,956
1,100 | | Safeway, Inc 34,022
1,300 | | Schering-Plough Corp 37,213
300 | | Schlumberger Ltd 17,259
400 | | Sysco Corp 12,686
500 | | TD Ameritrade Holding Corporation 7,831
1,200 | | Time Warner Inc 18,778
600 | | United Technologies Corp 34,683
1,000 | |US Bancorp Del 31,725
950 | | Verizon Communications 32,583
400 | | Wachovia Corp 10,051
400 | |Wal-Mart Stores Inc 18,591
800 | |Walt Disney Co 24,674
1,200 | {Wells Fargo & Co 41,009
1,100 | | Xilinx Corp 25,427
400| | XTO Energy Corp 21,388
600 | | Yahoo Inc 14,100
300 | | Yum Brands Inc 11,125
Total Corporate Stocks 1,818,773 0
20f2 10/20/2009



s [IMI, INC
El #13-4077817
Attachment to Form 990-PF Part |l
Investments - JPM A/C#5792
June 30, 2009
Beginning Ending Ending
Quantity Description Book Value Book Value FMV
14,952 Ishares S&P 500 Index Fund 1,794,718
11,764 Ishares MSCI EAFE Index Fund 622,551
3,243 Ishares S&P Midcap 400 Index Fund 209,692
10,580 Ishares Russell 1000 Value Index Fund 690,874
2,178 Ishares Russell 2000 Value Index Fund 138,993
Total Corporate Stocks 3,456,828 0
10f1 10/19/2009
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IIMI, INC
El #13-4077817
Attachment to Form 990-PF Part i
Investments - JPM A/C#588
June 30, 2009 -
Beginning Ending Ending
QTY Descriptron Book Value Book Value FMV
80,000 | 3M Company 4 375% due 8/18/2013 79,859 85,064
35,000 | Alistate Corp 6 2% due 5/16/2014 34,951 36,710
70,0001 | Alitel Corp 7% due 7/1/2012 74,787 75,606
45,000] [Altna Group Inc 8 5% due 11/10/2013 44 978 51,153
60,000| | Amgen 4 85% due 11/18/2014 62,548 63,378
75,000 | | Amencan Express Credit Account 4 35% Master Tr cmO Ser 2004-3 Cl A due 12/15/2 74,868
30,720 63| | Amencredit Automobile Rec Trust 5 19% due 11/6/2011 30,718 30,718 30,597
7,406.63] | Americredit Automobile Rec Trust 5 19% due 11/6/2011 7,406
8,214 23| | Amencredit Automobite Rec Trust 5 19% due 11/6/2011 8,214
9,003 41| | Amencredit Automobile Rec Trust 5 19% due 11/6/2011 9,003
9,380 27 | | Americredit Automobile Rec Trust 5 19% due 11/6/2011 9,380
9,817 11| | Americredit Automobile Rec Trust 5 19% due 11/6/2011 9,816
8,064 80| | Americredit Automobile Rec Trust 5 19% due 11/6/2011 8,064
9,023 01| | Americredit Automobile Rec Trust 5 19% due 11/6/2011 9,022
10,892 81| | Amencredit Automobile Rec Trust 5 19% due 11/6/2011 10,892
9,385 66 | | Amercredit Automobile Rec Trust 5 19% due 11/6/2011 9,385
10,192 31| | Americredit Automobile Rec Trust 5 19% due 11/6/2011 10,191
2,899 13| | Amencredit Automobile Rec Trust 5 19% due 11/6/2011 2,899
106,360 22| | Amencredit Automobile Rec Trust 5 16% due 4/6/2012 106,340 106,340 107,303
10,160 63 | | Amencredit Automobile Rec Trust 5 16% due 4/6/2012 10,159
11,085 87 | | Amencredit Automobile Rec Trust 5 16% due 4/6/2012 11,084
12,880 36 | | Amencredit Automobile Rec Trust 5 16% due 4/6/2012 12,878
13,731 62| | Amencredit Automobile Rec Trust 5 16% due 4/6/2012 13,729
14,281 95| | Amencredit Automobile Rec Trust 5 16% due 4/6/2012 14,279
11,323 58 | | Amencredit Automobile Rec Trust 5 16% due 4/6/2012 11,321
175.77 | | Amencredit Automobile Rec Trust 5 16% due 4/6/2012 176
75,000| | AOL Time Warner Inc 6.75% due Apnl 15, 2011 78,671
30,000 | Appalachian Power 5 65% due 8/15/2012 29,946 29,946 31,637
65,000 | |AT&T Corp 7 3% due 11/15/2011 71,911 71,282
30,000} {AT& T Inc 30,381 30,381 31,200
55,0001 |Bank of Amenca NA 4 90% due 5/1/2013 53,070 53,572
55,000 |Bank of Amenca Corp 4.375% due 12/1/2010 55,321 55,141
240,000 |Bank of Amenca Corp 3 125% due 6/15/2012 243,709 247,524
70,000 [ | Campbell Soup Co 3.375% due 8/15/2014 69,961 69,961
35,000 | | Capital One Financial 4.8% due 2/21/2012 32,550 34,315
79,852 06| | Carmax Auto Owner Tr 5.23% due 12/15/2011 79,837 79,837 81,688
5,701 55} [Carmax Auto Owner Tr 5 23% due 12/15/2011 5,700
6,002.67 { [Carmax Auto Owner Tr 5.23% due 12/15/2011 6,002
6,486 85| [Carmax Auto Owner Tr 5 23% due 12/15/2011 6,486
6,347 26| {Carmax Auto Owner Tr 5 23% due 12/15/2011 6,346
6,227 44 | jCarmax Auto Owner Tr 5 23% due 12/15/2011 6,226
6,243.47 | | Carmax Auto Owner Tr 5 23% due 12/15/2011 6,242
5,967.93 | | Carmax Auto Owner Tr 5 23% due 12/15/2011 5,967
7,150.59| [Carmax Auto Owner Tr 5.23% due 12/15/2011 7,149
20 18| [Carmax Auto Owner Tr 5 23% due 12/15/2011 20
70,000.00| | Caterpiliar Fin Serv Crp 4 85% due 12/7/2012 67,670 73,136
120,000 | |Cisco Systems 5 25% due 2/22/2011 119,771 119,771 126,533
70,000 [ | Citigroup Inc 6 5% due 1/18/2011 68,258 71,082
140,000 | | Citigroup Inc 2 875% due 12/9/2011 139,653 144,017
60,000 | | Citigroup Inc 2.125% due 4/30/2012 59,884 60,263
95,000 | | Citrgroup Inc 1 875% due 5/7/2012 94,752 94,629
55,378 07| | Citigroup Mortgage Loan Tr, Inc 4 964% due 8/25/2035 Ser 2005-WF 2C| AF4 55,377 55,377 44 112
1,849.91 | | Ctigroup Mortgage Loan Tr, Inc 4 964% due 8/25/2035 Ser 2005-WF 2CI AF4 1,850
2,393 36| | Citigroup Mortgage Loan Tr, Inc 4 964% due 8/25/2035 Ser 2005-WF 2C| AF4 2,393
2,555 32| | Citgroup Mortgage Loan Tr, Inc 4 964% due 8/25/2035 Ser 2005-WF 2CI AF4 2,555
1,763.51 | [ Citigroup Mortgage Loan Tr, Inc 4 964% due 8/25/2035 Ser 2005-WF 2CI AF4 1,763
1,207 89| | Citigroup Mortgage Loan Tr, Inc 4 964% due 8/25/2035 Ser 2005-WF 2CI AF4 1,208
819.64 | | Citigroup Mortgage Loan Tr, Inc 4 964% due 8/25/2035 Ser 2005-WF 2CI AF4 820
924 61 | | Ciigroup Mortgage Loan Tr, Inc 4 964% due 8/25/2035 Ser 2005-WF 2CI AF4 925
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. HIMI, INC
El #13-4077817
Attachment to Form 990-PF Part Il
Investments - JPM A/C#588
June 30, 2009
Beginning Ending Ending
QTY Description Book Value Book Value FMV

1,808 58/ | Ciigroup Mortgage Loan Tr, Inc 4 964% due 8/25/2035 Ser 2005-WF 2CI AF4 1,809
1,925 39| | Ciugroup Mortgage Loan Tr, Inc 4 964% due 8/25/2035 Ser 2005-WF 2CI AF4 1,925
1,289.62 | | Ciigroup Mortgage Loan Tr, Inc 4 964% due 8/25/2035 Ser 2005-WF 2C| AF4 1,290
1,986.45 | | Ciigroup Mortgage Loan Tr, Inc 4 964% due 8/25/2035 Ser 2005-WF 2CI AF4 1,986
1,097 65! | Ciuigroup Mortgage Loan Tr, Inc 4 964% due 8/25/2035 Ser 2005-WF 2Cl AF4 1,098
5,779 14| |CNH Equipment Trust 5 2% due 8/16/2010 Ser 2006-A Cl A3 5,779
7,941 28| | CNH Equipment Trust 5 2% due 8/16/2010 Ser 2006-A Cl A3 7,941
9,910 74| |CNH Equipment Trust 5 2% due 8/16/2010 Ser 2006-A Cl A3 9,910
12,744 61| | CNH Equipment Trust 5 2% due 8/16/2010 Ser 2006-A Cl A3 12,744
7,481 68| | CNH Equipment Trust 5 2% due 8/16/2010 Ser 2006-A Cl A3 7,481
6,517 68| | CNH Equipment Trust 5 2% due 8/16/2010 Ser 2006-A CI A3 6,517
5,748 44| | CNH Equipment Trust 5 2% due 8/16/2010 Ser 2006-A Cl A3 5,748
5,189.78| |CNH Equipment Trust 5 2% due 8/16/2010 Ser 2006-A C1 A3 5,190
6,123 90| |CNH Equipment Trust 5 2% due 8/16/2010 Ser 2006-A Cl A3 6,124
5,225.59| |CNH Equipment Trust 5 2% due 8/16/2010 Ser 2006-A Cl A3 5,225
65,000 | Comcast Cable Communications Inc Notes 6 875% due 6/15/2009 67,478

95,614 41| | Commercial Mtg Pass-Through Cert 4 63% due 5/10/2043 Ser 2005-LP CL A2 96,089 96,089 95,378
210.18| | Commercial Mtg Pass-Through Cert 4 63% due 5/10/2043 Ser 2005-LP CL A2 211
228.39| { Commercial Mtg Pass-Through Cert 4 63% due 5/10/2043 Ser 2005-LP CL A2 230
196.01{ | Commercial Mtg Pass-Through Cert 4 63% due 5/10/2043 Ser 2005-LP CL A2 197
247 14} | Commercial Mig Pass-Through Cert 4 63% due 5/10/2043 Ser 2005-LP CL A2 248
193.96 | | Commercial Mtg Pass-Through Cert 4 63% due 5/10/2043 Ser 2005-LP CL A2 195
193 06| | Commercial Mtg Pass-Through Cert 4 63% due 5/10/2043 Ser 2005-LP CL A2 194
209 59| [ Commercial Mtg Pass-Through Cert 4 63% due 5/10/2043 Ser 2005-LP CL A2 211
191 20| [ Commercial Mtg Pass-Through Cert 4 63% due 5/10/2043 Ser 2005-LP CL A2 192
207 79| | Commercial Mtg Pass-Through Cert 4 63% due 5/10/2043 Ser 2005-LP CL A2 209
189 35| [ Commercial Mtg Pass-Through Cert 4 63% due 5/10/2043 Ser 2005-LP CL A2 190
188 47| [ Commercial Mtg Pass-Through Cert 4 63% due 5/10/2043 Ser 2005-LP CL A2 189
205 15| | Commercial Mtg Pass-Through Cert 4 63% due 5/10/2043 Ser 2005-LP CL A2 206

55,000 | | ConocoPhillips 4 75% due 2/1/2014 54,845 57,265

112,789 16| | Countrywide Asset-Backed Cert 4.778% due 2/25/2036 112,787 112,787 65,628
2,210 84 | | Countrywide Asset-Backed Cert 4 778% due 2/25/2036 2,211

2,426 83| | Countrywide Home Loan Sers 2005-18 Cl A1 5 5% due 10/25/2035 2,418 2,418 1,645
79,682.00 | | Countrywide Home Loan Sers 2005-18 Cl A1 5 5% due 10/25/2035 79,402
2,449 56 | | Countrywide Home Loan Sers 2005-18 Cl A1 5 5% due 10/25/2035 2,441
981.32 | { Countrywide Home Loan Sers 2005-18 Cl A1 5 5% due 10/25/2035 978
1,774 74 | | Countrywide Home Loan Sers 2005-18 Cl A1 5 5% due 10/25/2035 1,769
1,264.64 | | Countrywide Home Loan Sers 2005-18 Cl A1 5 5% due 10/25/2035 1,260
1,161 26 | | Countrywide Home Loan Sers 2005-18 Cl A1 5 5% due 10/25/2035 1,157
394 18| | Countrywide Home Loan Sers 2005-18 Cl A1 5 5% due 10/25/2035 393
203 47 | | Countrywide Home Loan Sers 2005-18 Cl A1 5 5% due 10/25/2035 203
617 47 | | Countrywide Home Loan Sers 2005-18 Cl A1 5 5% due 10/25/2035 615
836 50| | Countrywide Home Loan Sers 2005-18 Cl A1 5 5% due 10/25/2035 834
1,009 61/ | Countrywide Home Loan Sers 2005-18 Cl A1 5 5% due 10/25/2035 1,006
567 36| | Countrywide Home Loan Sers 2005-18 Cl A1 5 5% due 10/25/2035 565

1,270 97 | | Credit-Based Asset-Backed Cert 5 236% due 1/25/2036 Ser 2005-11 Cl AF3 1,271 1,271 788
81,491 69| [Credit-Based Asset-Backed Cert 5 236% due 1/25/2036 Ser 2005-11 Cl AF3 81,491
3,376 83| | Credit-Based Asset-Backed Cert 5 236% due 1/25/2036 Ser 2005-11 Cl AF3 3,377
3,719 51| | Credit-Based Asset-Backed Cert 5 236% due 1/25/2036 Ser 2005-11 CI AF3 3,719
2,584 79| | Credit-Based Asset-Backed Cert 5 236% due 1/25/2036 Ser 2005-11 CI AF3 2,585
4,150 15| [ Credit-Based Asset-Backed Cert 5 236% due 1/25/2036 Ser 2005-11 Ct AF3 4,150
5,394 65| [ Credit-Based Asset-Backed Cert 5 236% due 1/25/2036 Ser 2005-11 Cl AF3 5,395
7,035 24 | | Credit-Based Asset-Backed Cert 5 236% due 1/25/2036 Ser 2005-11 C! AF3 7,035
6,378 56 | | Credit-Based Asset-Backed Cert 5 236% due 1/25/2036 Ser 2005-11 Cl AF3 6,379
8,058 96 | | Credit-Based Asset-Backed Cert 5 236% due 1/25/2036 Ser 2005-11 CI AF3 8,059
7,323 85| [Credit-Based Asset-Backed Cert 5 236% due 1/25/2036 Ser 2005-11 Cl AF3 7.324
5,709 53| [ Credit-Based Asset-Backed Cert 5 236% due 1/25/2036 Ser 2005-11 CI AF3 5,709
4,728 43| | Credit-Based Asset-Backed Cert 5 236% due 1/25/2036 Ser 2005-11 Cl AF3 4,728

50,000 00| [ Credit Suisse New York 5 5% due 5/1/2014 49,949 51,947
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1IMI, INC
£l #13-4077817
Attachment to Form 990-PF Part I
Investments - JPM A/C#588
June 30, 2009
Beginning Ending Ending
QTY Description Book Value Book Value FMV
122,918 01| {CS First Boston Mtg Home Equity Tr 6 387% due 8/15/2036 127,350 127,350 123,571
558 70 [ | CS First Boston Mtg Home Equity Tr 6 387% due 8/15/2036 579
320.54 [ | CS First Boston Mtg Home Equity Tr 6 387% due 8/15/2036 332
353 27 | | CS First Boston Mtg Home Equrty Tr 6 387% due 8/15/2036 366
316 97 | | CS First Boston Mtg Home Equity Tr 6 387% due 8/15/2036 328
214 27 | | CS First Boston Mtg Home Equity Tr 6 387% due 8/15/2036 222
312.08 | | CS First Boston Mtg Home Equity Tr 6 387% due 8/15/2036 323
6.16 | | CS First Boston Mtg Home Equity Tr 6 387% due 8/15/2036 6
107,772 25| | CS First Boston Mtg Home Equity Tr 5 250% due 12/25/2035 107,169 107,169 94,444
3,633 07 | | CS First Boston Mtg Home Equity Tr 5 250% due 12/25/2035 3,605
1,429 05/ | CS First Boston Mtg Home Equity Tr 5 250% due 12/25/2035 1,418
328 35| | CS First Boston Mtg Home Equity Tr 5 250% due 12/25/2035 326
1,756 81 |CS First Boston Mtg Home Equity Tr 5 250% due 12/25/2035 1,743
845 52 | |CS First Boston Mtg Home Equity Tr 5 250% due 12/25/2035 839
878 52| | CS First Boston Mtg Home Equity Tr 5 250% due 12/25/2035 872
216 46| | CS First Boston Mtg Home Equity Tr 5 250% due 12/25/2035 215
214 13| | CS First Boston Mtg Home Equity Tr 5 250% due 12/25/2035 212
885 19| [ CS First Boston Mtg Home Equity Tr 5 250% due 12/25/2035 878
3,283.79| | CS First Boston Mtg Home Equity Tr 5 250% due 12/25/2035 3,258
329.37 | | CS First Boston Mtg Home Equity Tr 5 250% due 12/25/2035 327
484 35| | CS First Boston Mtg Home Equity Tr 5 250% due 12/25/2035 481
125,000 | [CS First Boston Mtg Sec Corp 5 207% due 12/15/2040 123,335 123,335 121,821
16,386 76| | CS First Boston Mtg Sec Comp 3 808% due 12/15/2036 Sers2003-C5 Cl A2 16,469
50,000 | Daimler Chrysler NA Holding 5 75% 5/18/2009 49 802
30,000 {Enterpnse Products Oper 4.6% due 8/1/2012 29,985 30,205
35,000 | Express Scnpts Inc 5 25% due 6/15/2012 34,973 36,160
95,794 97§ | First Honzon Mortgage Pass-Thru Tr 5 5% due 11/25/2035 Ser 2005-6 Cl 1A1 95,275 95,275 81,545
4,182 47| | First Honzon Mortgage Pass-Thru Tr 5 5% due 11/25/2035 Ser 2005-6 Cl 1A1 4,160
1,183 32| | First Honzon Mortgage Pass-Thru Tr 5 5% due 11/25/2035 Ser 2005-6 Cl 1A1 1,177
2,682 43| | First Honzon Mortgage Pass-Thru Tr 5 5% due 11/25/2035 Ser 2005-6 Cl 1A1 2,668
1,884 55| | First Honzon Mortgage Pass-Thru Tr 5 5% due 11/25/2035 Ser 2005-6 Cl 1A1 1,874
2,683.41 | | First Honzon Mortgage Pass-Thru Tr 5 5% due 11/25/2035 Ser 2005-6 Cl 1A1 2,669
1,343 87 | | First Honzon Mortgage Pass-Thru Tr 5 5% due 11/25/2035 Ser 2005-6 Cl 1A1 1,337
202 71| | First Honzon Mortgage Pass-Thru Tr 5 5% due 11/25/2035 Ser 2005-6 Cl 1A1 202
482.83 | | First Honzon Mortgage Pass-Thru Tr 5 5% due 11/25/2035 Ser 2005-6 Cl 1A1 480
845.85 | | First Honzon Mortgage Pass-Thru Tr 5 5% due 11/25/2035 Ser 2005-6 Cl 1A1 841
709.00 | | First Honzon Mortgage Pass-Thru Tr 5 5% due 11/25/2035 Ser 20056 Cl 1At 705
784.28 | | First Honzon Mortgage Pass-Thru Tr 5 5% due 11/25/2035 Ser 2005-6 Cl 1A1 780
568.51 | | First Honzon Mortgage Pass-Thru Tr 5 5% due 11/25/2035 Ser 2005-6 Cl 1A1 565
11,403 03 | | First Honzon Mortgage Pass-Thru Tr Ser 2006-1 Ct 1 A7 6 0% due 5/25/2036 11,394
3,870 40| | First Honzon Mortgage Pass-Thru Tr Ser 2006-1 C! 1 A7 6 0% due 5/25/2036 3,867
4,427 67 | | First Honzon Mortgage Pass-Thru Tr Ser 2006-1 Cl 1 A7 6 0% due 5/25/2036 4,424
9,494 09| | First Honzon Mortgage Pass-Thru Tr Ser 2006-1 Cl 1 A7 6 0% due 5/25/2036 9,487
6,498 22| | First Honzon Mortgage Pass-Thru Tr Ser 2006-1 Cl 1 A7 6 0% due 5/25/2036 6,493
5,306 30| | First Honzon Mortgage Pass-Thru Tr Ser 2006-1 Cl 1 A7 6 0% due 5/25/2036 5,302
5,252.62 | | First Honzon Mortgage Pass-Thru Tr Ser 2006-1 C! 1 A7 6 0% due 5/25/2036 5,249
4,008 90 | | First Honzon Mortgage Pass-Thru Tr Ser 2006-1 Cl 1 A7 6 0% due 5/25/2036 4,006
1,913 00| | First Honzon Mortgage Pass-Thru Tr Ser 2006-1 Ci 1 A7 6 0% due 5/25/2036 1,912
452.41 | | First Honzon Mortgage Pass-Thru Tr Ser 2006-1 ClI 1 A7 6 0% due 5/25/2036 452
3,634.04 | | First Honzon Mortgage Pass-Thru Tr Ser 2006-1 Cl 1 A7 6 0% due 5/25/2036 3,631
50,000.00| | Flonda Power Corp 6 65% due 7/15/2011 52,206 53,999
55,000.00} | General Electnc Capital Corp 5 25% due 10/19/2012 55,172 56,539
65,000.00 | | General Electnc Capital Corp 4 375% due 11/21/2011 55,752 55,264
150,000 00 | | General Electnc Capital Corp 3 0% due 12/9/2011 149,570 154,748
40,000 | | Goldman Sachs Capital Il 5 793% due 6/1/2043 40,000
40,000 | [ Goldman Sachs Capital Il 5 793% due 6/1/2043 40,000
50,000 | | Goldman Sachs Group Inc 6% due 5/1/2014 51,339 52,183
55,000 | | Goldman Sachs Group Inc 5 45% due 11/1/2012 55,208 56,869
210,000 | | Goldman Sachs Group Inc 3 25% due 6/15/2012 211,575 217,329
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65,000 | Goldman Sachs Group Inc 2 15% due 3/15/2012 64,964 65,551
35,000 Hasbro Inc 6 125% due 5/15/2014 34,976 35,979
50,000 | [Hewlett-Packard Co Notes 4 5% due 03/01/2013 49,961
35,000 | |Hewlett Packard Co 2 95% due 8/15/2012 34,994 35,259
41,029.33| [Household Automotive Trust 5 28% due 9/17/2011 Ser 2006-3 41,022 41,022 41,627
4,671 33| |Household Automotive Trust 5 28% due 9/17/2011 Ser 2006-3 4,671
4,785 49| | Household Automotive Trust 5 28% due 9/17/2011 Ser 2006-3 4,785
5,142 25| [Household Automotive Trust 5 28% due 9/17/2011 Ser 2006-3 5,141
5,396 29| [Household Automotive Trust 5 28% due 9/17/2011 Ser 2006-3 5,395
6,923 19| |Household Automotive Trust 5 28% due 9/17/2011 Ser 2006-3 6,922
5,199 68| |Household Automotive Trust 5 28% due 9/17/2011 Ser 2006-3 5,199
5,316 47| |Household Automotive Trust 5 28% due 9/17/2011 Ser 2006-3 5,316
5,706 08| |Household Automotive Trust 5 28% due 9/17/2011 Ser 2006-3 5,705
5,697 80| |Household Automotive Trust 5 28% due 9/17/2011 Ser 2006-3 5,697
6,070 12| |Household Automotive Trust 5 28% due 9/17/2011 Ser 2006-3 6,069
6,322 24 | |Household Automotive Trust 5 28% due 9/17/2011 Ser 2006-3 6,321
6,105.32| |Household Automotive Trust 5 28% due 9/17/2011 Ser 2006-3 6,104
35,000} |Household Finance Corp 4 125% due 12/15/2008 34,962
150,000 | [HSBC USA Inc 3 125% due 12/16/2011 149,915 155,285
30,000 |International Lease Fin Corp 4 35% due 9/15/2008 29,952
40,000 [ITT Corp 4 9% due 5/1/2014 39,923 39,726
125,000 | John Deere Cap 4 875% due 3/16/2009 124,895
25,000 [Kellogg Co 4 25% due 3/6/2013 24 953 24,953 25,736
50,000 | Kraft Foods inc 6 0% due 2/11/2013 49,851 49,851 53,268
91 75| [|LB-UBS Commercial Mtg Trust 3 478% CMO Sers 2003-C5 Cl A2 due 7/15/2027 146
194 39| [LB-UBS Commercial Mtg Trust 3 478% CMO Sers 2003-C5 Cl A2 due 7/15/2027 195
149 87 | |LB-UBS Commercial Mtg Trust 3 478% CMO Sers 2003-C5 Cl A2 due 7/15/2027 150
149 18| |LB-UBS Commercial Mtg Trust 3 478% CMO Sers 2003-C5 Cl A2 due 7/15/2027 150
163 11 |LB-UBS Commercial Mtg Trust 3 478% CMO Sers 2003-C5 Cl A2 due 7/15/2027 164
147 75| [LB-UBS Commercial Mtg Trust 3 478% CMO Sers 2003-C5 Cl A2 due 7/15/2027 148
161 56| [LB-UBS Commercial Mtg Trust 3 478% CMO Sers 2003-C5 Cl A2 due 7/15/2027 162
21,381 41| [LB-UBS Commercial Mtg Trust 3 478% CMO Sers 2003-C5 Cl A2 due 7/15/2027 21,459
187.03 | |LB-UBS Commercial Mtg Trust 3 478% CMO Sers 2003-C5 Cl A2 due 7/15/2027 188
1,573.13] |LB-UBS Commercial Mtg Trust 3 478% CMO Sers 2003-C5 Cl A2 due 7/15/2027 1,579
28,920.10( |LB-UBS Commercial Mtg Trust 3 246% CMO Sers 2004-C2 CI A2 due 3/1/2029 29,064 29,064 28,785
1,284.48 | |LB-UBS Commercial Mtg Trust 3 246% CMO Sers 2004-C2 Cl A2 due 3/1/2029 1,291
600 86| |LB-UBS Commercial Mtg Trust 3 246% CMO Sers 2004-C2 Cl A2 due 3/1/2029 604
531.20| |LB-UBS Commercial Mtg Trust 3 246% CMO Sers 2004-C2 Cl A2 due 3/1/2029 534
21,703.60 | |LB-UBS Commercial Mtg Trust 3 246% CMO Sers 2004-C2 Cl A2 due 3/1/2029 21,812
2,732.84 | | LB-UBS Commercial Mtg Trust 3 246% CMO Sers 2004-C2 CI A2 due 3/1/2029 2,746
12,803 53| |LB-UBS Commercial Mtg Trust 3 246% CMO Sers 2004-C2 Ct A2 due 3/1/2029 12,867
2,765.99| |LB-UBS Commercial Mtg Trust 3 246% CMO Sers 2004-C2 Ci A2 due 3/1/2029 2,780
2,731.23| |LB-UBS Commercial Mtg Trust 3 246% CMO Sers 2004-C2 Cl A2 due 3/1/2029 2,745
75,926 17 | LB-UBS Commercial Mtg Trust 3 246% CMO Sers 2004-C2 Cl A2 due 3/1/2029 76,304
170,000 |L-Bank BW Foerderbank 4 875% due 1/13/2012 169,184 169,184 179,279
60,000 | |Midamerican Energy Co 5.65% due 7/15/2012 59,974 59,974 63,633
140,000 {Morgan Stanley 3 25% due 12/1/2011 139,952 145,233
50,000 |Morgan Stanley 2 25% due 3/13/2012 49,930 50,441
95,000 | Morgan Stanley 1 95% due 6/20/2012 94,960 94,806
70,000 [Morgan Stanley Dean Witter 6 6% due 4/1/2012 73.900 74,113
60,600 | Pfizer Inc 4 45% due 3/15/2012 59,918 62,954
35,000 | Pancipal Financial Group 7 875% due 5/15/2014 35,838 36,872
90,000 [Procter & Gamble Co 4.6% due 1/15/2014 89,980 94,651
45,000 | [Prudential Financial Inc 6.2% due 1/15/2015 44,972 43,992
71,239.45] |Ral 6 0% due 12/25/2035 Ser 2005-QS17 71,373
2,051.76| |Rah 6 0% due 12/25/2035 Ser 2005-QS17 2,056
988.75| |Rah 6 0% due 12/25/2035 Ser 2005-QS17 991
741 76| |Ral 6 0% due 12/25/2035 Ser 2005-QS17 743
583 54| |Ralt 6 0% due 12/25/2035 Ser 2005-QS17 585

10/19/2009




1ML, INC
El #13-4077817
Attachment to Form 9380-PF Part l|
T Investments - JPM A/C#588
June 30, 2009
Beginning Ending Ending
QTY Description Book Value Book Value FMV
707 81 {Ral 6 0% due 12/25/2035 Ser 2005-QS17 709
990 38| |Rali 6 0% due 12/25/2035 Ser 2005-QS17 992
782 82| {Ral 6 0% due 12/25/2035 Ser 2005-QS17 784
971 59| |Ral 6 0% due 12/25/2035 Ser 2005-QS17 973
1,253 51| |Ral 6 0% due 12/25/2035 Ser 2005-QS17 1,256
1,128 97| |Rali 6 0% due 12/25/2035 Ser 2005-QS17 1,131
882.38| |Rall 6 0% due 12/25/2035 Ser 2005-QS17 884
922 92| |Rall 6 0% due 12/25/2035 Ser 2005-QS17 925
105,000 {Regions Financial Corp 4 5% due 8/8/2008 104,883
55,000 | |Rogers Communications 7 875% due 5/1/2012 59,929 59,281
85,000 | | Shell International Fin 4 0% due 3/12/2014 84,977 87,280
35,000 | Simon Property Group LP 6 75% due 5/15/2014 34,636 35,168
100,000 | | State Street Capital Tru 2 15% due 4/30/2012 99,856 100,452
45,000 | Telecom ltalia Capital 6 2% due 7/18/2011 45,935 46,584
55,000 | | Time Warner Cable Inc 5 4% due 7/2/2012 50,968 56,848
30,863 29| | Triad Auto Receivables Owner Trust 5 41% due 8/12/2011 30,862 30,862 31,018
4,400.12| | Tnad Auto Receivables Owner Trust 5 41% due 8/12/2011 4,400
4,303 35| | Triad Auto Receivables Owner Trust 5 41% due 8/12/2011 4,303
4,896 23| | Tnad Auto Receivables Owner Trust 5 41% due 8/12/2011 4,896
4,855 34| | Tnad Auto Receivables Owner Trust 5 41% due 8/12/2011 4,855
5,034 36| | Tnad Auto Receivables Owner Trust 5 41% due 8/12/2011 5,034
4,858.11| | Tnad Auto Receivables Owner Trust 5 41% due 8/12/2011 4,858
4,556 98| | Tnad Auto Receivables Owner Trust 5 41% due 8/12/2011 4,557
2,374 05| | Tnad Auto Receivables Owner Trust 5 41% due 8/12/2011 2,374
5,629 69| | Triad Auto Receivables Owner Trust 5 41% due 8/12/2011 5,630
5,447 06| | Tnad Auto Receivables Owner Trust 5 41% due 8/12/2011 5,447
6,206 78| | Tnad Auto Receivables Owner Trust 5 41% due 8/12/2011 6,207
5,608 23| | Triad Auto Receivables Owner Trust 5 41% due 8/12/2011 5,608
46,305 35| | Tnad Auto Receivables Owner Trust 5 26% due 11/14/2011 46,296 46,296 46,556
6,992 59| | Tnad Auto Receivables Owner Trust 5.26% due 11/14/2011 6,991
6,852 67 | | Tnad Auto Receivables Owner Trust 5.26% due 11/14/2011 6,851
7,943 69} { Tnad Auto Receivables Owner Trust 5 26% due 11/14/2011 7,942
8,000.43| | Triad Auto Receivables Owner Trust 5 26% due 11/14/2011 7,999
8,047 77| | Tnad Auto Recewvables Owner Trust 5 26% due 11/14/2011 8,046
7,614.01{ | Tnad Auto Receivables Owner Trust 5 26% due 11/14/2011 7,613
7,589.02] | Tnad Auto Receivables Owner Trust 5 26% due 11/14/2011 7,588
9,623.88 | | Triad Auto Receivables Owner Trust 5 26% due 11/14/2011 9,622
9,243.86 | | Tnad Auto Receivables Owner Trust 5 26% due 11/14/2011 9,242
9,395 93| | Triad Auto Receivables Owner Trust 5 26% due 11/14/2011 9,394
10,076 30| | Tnad Auto Receivables Owner Trust 5 26% due 11/14/2011 10,074
9,142 13| | Tnad Auto Receivables Owner Trust 5 26% due 11/14/2011 9,140
70,000 00 | [Unilever Capital Corp 3.65% due 2/15/2014 69,908 71,224
70,000 00| [United Parcel Service 4 50% due 1/15/2013 72,676 73,410
3,082 79| |UPFC Auto Receivables Tr Ser 2006-B due 12/15/2009 3,083
70,000 00} [US Bancorp 4 2% due 5/15/2014 69,987 70,791
55,000 00| | Venzon Communications 5.25% due 4/15/2013 54,803 57,721
55,0001 | Verizon Globai Funding Corp 7.25% due 12/1/2010 62,279 62,279 58,561
40,000] |Viacom Inc 5.75% due 4/30/2011 40,332 40,950
95,111 66 | | Wachovia Auto Loan Owner Trust 5.29% due 4/20/2012 95,105 95,105 97,231
6,088 15| | Wachovia Auto Loan Owner Trust 5.29% due 4/20/2012 6,088
6,546 76 | | Wachovia Auto Loan Owner Trust 5 29% due 4/20/2012 6,546
6,986.86 | | Wachovia Auto Loan Owner Trust 5 29% due 4/20/2012 6,986
6,626 53 | | Wachovia Auto Loan Owner Trust 5 29% due 4/20/2012 6,626
6,731 60| | Wachovia Auto Loan Owner Trust 5 29% due 4/20/2012 6,731
1,908 44 | | Wachovia Auto Loan Owner Trust 5 29% due 4/20/2012 1,908
125,000 | [ Wal-Mart Stores Inc 5.0% due 4/5/2012 124,558
130,000 | | wells Fargo & Company 3 0% due 12/9/2011 129,848 134,334
49 545 99| | Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-9 Cl 1A6 due 10/25/2035 49,987 49,987 43,570
4,466 83| | Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-9 Cl 1A6 due 10/25/2035 4,507

10/19/2009



JIIMI, INC

El #13-4077817

Attachment to Form 990-PF Part |

Investments - JPM A/C#588

June 30, 2009

Beginning Ending Ending
QTY Description Book Value Book Value FMV

3,670 41| | Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-9 Cl 1A6 due 10/25/2035 3,703

2,686 89| | wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-9 C! 1A6 due 10/25/2035 2,711 %
3,047 23| | wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-9 Cl 1A6 due 10/25/2035 3,074
2,052 89| | wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-9 Cl 1A6 due 10/25/2035 2,071
778 89| | Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-9 CI 1A6 due 10/25/2035 786
468 B4 | | Wells Fargo Mig Backed Sec Trust 5 5% Ser 2005-9 Cl 1A6 due 10/25/2035 473
817 29| [ wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-9 Cl 1A6 due 10/25/2035 825
887 40| | Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-9 C! 1A6 due 10/25/2035 895
689 17| | Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-9 CI 1A6 due 10/25/2035 695
356 95| | Wells Fargo Mig Backed Sec Trust 5 5% Ser 2005-9 CI 1A6 due 10/25/2035 360
828 46| | Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-9 Cl 1A6 due 10/25/2035 836
614 19| | Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-9 Cl 1A6 due 10/25/2035 620

2,903 80 | | Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-11 due 11/25/2035 2,895 2,895 2,606
78,234 63| | Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-11 due 11/25/2035 77,999
3,224.99| | wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-11 due 11/25/2035 3,215
4,085 84 | | Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-11 due 11/25/2035 4,074
1,663 10} | Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-11 due 11/25/2035 1,658
1,831 93 | { Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-11 due 11/25/2035 1,826
793 26 | | Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-11 due 11/25/2035 791
200.96 | | wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-9 Cl 1A6 due 10/25/2035 200
575 47 | | Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-11 due 11/25/2035 574
694.11 | [Wells Fargo Mig Backed Sec Trust 5 5% Ser 2005-11 due 11/25/2035 692
613 60| | Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-11 due 11/25/2035 612
692 82| [ wells Fargo Mig Backed Sec Trust 5 5% Ser 2005-11 due 11/25/2035 691
1,818 39| | Wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-11 due 11/25/2035 1,813
1,344 22| | wells Fargo Mtg Backed Sec Trust 5 5% Ser 2005-11 due 11/25/2035 1,340
28,943 13| | WMALT 6% 7/25/2036 2006-5 6A1 28,691
688.77 | | WMALT 6% 7/25/2036 2006-5 6A1 683
29,259 75| [WMALT 6% 7/25/2036 2006-5 6A1 29,005
1,137 58| | WMALT 6% 7/25/2036 2006-5 6A1 1,128
721 25| [WMALT 6% 7/25/2036 2006-5 6A1 715
485.05 | | WMALT 6% 7/25/2036 2006-5 6A1 481
676 71| [WMALT 6% 7/25/2036 2006-5 6A1 671
1,709 61| | WMALT 6% 7/25/2036 2006-5 6A1 1,695
(1,709 58) | WMALT 6% 7/25/2036 2006-5 6A1 (1 ,695
1,172 69| | WMALT 6% 7/25/2036 2006-5 6A1 1,162

55,000.00 | [XTO Energy Inc 5 9% due 8/1/2012 53,759 58,290

Total Corporate Bonds 3,924 577 5,615,807 5,646,295

10/19/2009
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. IIMI, INC. 13-4077817

FORM 990PF, PART III - OTHER INCREASES IN NET WORTH OR FUND BALANCES

UNREALIZED APPRECIATION & OTHER
BOOK/TAX DIFFERENCES-LEGACY HERITAGE
INVESTORS I LLC 568.

TOTAL 568.

STATEMENT 13

29Y13K 1579 12/08/2009 11:06:20 V08-8.1 8022 30



IIMI, INC. 13-4077817

FORM 990PF, PART III - OTHER DECREASES IN NET WORTH OR FUND BALANCES

UNREALIZED LOSS ON TRANSFER OF

SECURITIES TO LEGACY HERITAGE INVESTORS
I LLC 829,672.

TOTAL 829,672.

STATEMENT

29Y13K 1579 12/08/2009 11:06:20 V08-8.1 8022 31
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{IMI, Inc.

 EIN: 134077817 _ B -
Schedule of Contributions
I

Note Excé;;t—a; indicated, all of the entities listed below are US IRC Section 501 (c)(3) public chanues None of the

recipients included in this schedule are individuals with any relationship to any foundation manager or substantial contnbutor
T T - T

Date

Donee

Contributions

|

07/01/2008

:—'—The Hebrew University

150,000

Mt Scopus, Jerusalem 91905, Israel

|
I
1
!
-t

Purpose Support for the development and construction of two additional floors at the
Dental School at Hebrew University.

11/17/2008

_|American Israel Education Foundation, Inc

165,085

440 First Street, NW, Suite 700, Washington, DC 20001
Purpose Support for the organization's informal educational programming about the
Middle East

11/21/2008

Amutat Yeshivat Kiryat Shmonah

100,000

Rav Herzog Street, POB 416, Kiryat Shmona 11601 Israel

Purpose Support for the development, equipping and furnishing of the educational
campus of a post high school educational program.

01/16/2009

Amutat Yeshivat Kiryat Shmonah

50,000

Rav Herzog Street, POB 416, Kiryat Shmona 11601 Israel

Purpose. Support for the development, equipping and fumishing of the educational
campus of a post high school educational program

03/19/2009

(*

-

Amutat Pa'amonim - Irgun Chesed

37,141

22 Ben Gurion Street, Givat Shmuel 54100 Israel

Purpose Operational support for program to teach financial management and budgeting
skills to low income families

05/20/2009

American Israel Education Foundation, Inc

165,085

440 First Street, NW, Suite 700, Washington, DC 20001

Purpose Support for the organization's informal educational programming about the
Middle East.

05/28/2009

(*

|

Amutat Yeshivat Kiryat Shmonah

100,000

Rav Herzog Street, POB 416, Kiryat Shmona 11601 Israel

Purpose. Support for the development, equipping and fumishing of the educational
campus of a post high school educational program.

06/15/2009

American Physician Fellowship

150,000

2001 Beacon Street, Suite 210, Boston, Massachusetts 02135-7771

Purpose’ Support for continuing medical educational programming for visiting foreign
doctors.

06/25/2009

")

Legacy Hentage Fund Limited

185,000

55 East 59th Street, 20th FI, New York, NY 10022

Purpose: To further the chantable purposes of Legacy Hentage Fund Limited, a
chantable foundation that distrbutes money to organizations that are operated exclusively
for charitable, religious, scientific, literary or educational purposes

$ 1,102,311

)

Indicates non public chanty engaged in chantable, educational, religious or scientific
activities.

)

Indicates a pnvate non-operating foundation.

Expenditure responsibility statements required by Reg. Sec. 53 4945-5(d) for the above,

are attached to the tax retumn.

1IMI June 09 Contributions_2.xls

3/15/2010 3:39 PM




I1IMI, Inc.

EIN: 13-4077817

Attachment to Form 990-PF

Tax Year Ended June 30, 2009

Statement required by IRC Regulations § 53.4945-5(d)

INFORMATION WITH RESPECT TO EXPENDITURE RESPONSIBILITY GRANTS

(1) Grantee: Amutat Yeshivat Kiryat Shmonah
Rav Herzog Street, POB 416, Kiryat Shmona 11601 Israel

(2) Date(s) and amount of grant(s):
a. Total approved $1,500,000 00
b. Date approved 06/27/2008
¢. Amounts paid 1n current tax year:
Date of payment Amount of payment

11/21/2008 $100,000.00
01/16/2009 $50,000.00
05/28/2009 $100,000.00

(3) Purpose of grant(s):

Purpose: Support for the development, equipping and furnishing of the educational campus of a post high school
educational program.

(4) Amounts expended by Grantee, based upon most recent report received from Grantee:
(This includes amounts received and expended by Grantee on this grant since inception of grant through most
recent report date, noted below.)

$ 667,136.00

(5) Diversion:
To the knowledge of the foundation, no part of the grant has been used for other than its intended purpose.

(6) Date of report(s) received from grantee:
11/19/2008
01/01/2009
05/24/2009
07/28/2009

(7) Verification

Our local representatives verified the reports received from the grantee.




IIMI, Inc.

EIN: 13-4077817

Attachment to Form 990-PF

Tax Year Ended June 30, 2009

Statement required by IRC Regulations § 53.4945-5(d)

INFORMATION WITH RESPECT TO EXPENDITURE RESPONSIBILITY GRANTS

(1) Grantee: Amutat Pa'amonim - Irgun Chesed
22 Ben Gurion Street, Givat Shmuel 54100 Israel

(2) Date(s) and amount of grant(s):
a. Total approved $350,000.00

b. Date approved 06/27/2008

¢ Amounts paid in current tax year:
Date of payment Amount of payment
03/19/2009 $37,141.00

(3) Purpose of grant(s):

Purpose: Operational support for program to teach financial management and budgeting skills to low income
famuilies.

(4) Amounts expended by Grantee, based upon most recent report received from Grantee:
(This includes amounts received and expended by Grantee on this grant since inception of grant through most

recent report date, noted below.)

$174,400.00

(5) Diversion:
To the knowledge of the foundation, no part of the grant has been used for other than 1ts intended purpose.

(6) Date of report(s) received from grantee:

03/12/2009
09/11/2009

(7) Verification
Our local representatives verified the reports received from the grantee.




IIMI, Inc.

EIN: 13-4077817

Attachment to Form 990-PF

Tax Year Ended June 30, 2009

Statement required by IRC Regulations § 53.4945-5(d)

INFORMATION WITH RESPECT TO EXPENDITURE RESPONSIBILITY GRANTS

(1) Grantee: Legacy Heritage Fund Limited
55 East 59th Street, New York, NY 10022

(2) Date(s) and amount of grant(s):
a Total approved $185,000 00
b. Date approved 0373072009
¢ Amounts paid 1n current tax year
Date of payment Amount of payment

06/25/2009 $185,000.00
(3) Purpose of grant(s):

Purpose: To further the chantable purposes of Legacy Hentage Fund Limited, a charitable foundation that distrbutes
money to orgamizations that are operated exclusively for chantable, religious, scientific, hterary or educational

(4) Amounts expended by Grantee, based upon most recent report received from Grantee:
(This includes amounts received and expended by Grantee on this grant since inception of grant through most

recent report date, noted below )

$ 185,000.00
(5) Diversion:
To the knowledge of the foundation, no part of the grant has been used for other than its intended purpose.

(6) Date of report(s) received from grantee:
3/8/2010

(7) Verification
IIMLI, Inc. reviewed the Grant report on March 8th, 2010, but did not undertake any vernification of the
Grantee's reports, as there has not been any reason to doubt their accuracy or reliability (Reg Sec.53 4945-5(c)).




IIMI, Inc.

EIN 13-4077817

Attachment to Form 990-PF

Tax Year Ended June 30, 2009

Statement required by IRC Regulations § 53.4945-5(d)

INFORMATION WITH RESPECT TO EXPENDITURE RESPONSIBILITY GRANTS

(1) Grantee:  Municipality of Netivot
Kikar Ya'hadut, Zurfat 4 Netivot, Israel

(2) Date(s) and amount of grant(s):
a. Total approved $500,000.00

b. Date approved 6/27/2008
¢. Amounts paid in current tax year:

No Payment was made in current year

(3) Purpose of grant(s):

Purpose: Support for the City's "Therapeutic Clubhouse" project for children-at-risk from ages 6 to 14, to house the
City's department of Social Services programming.

(4) Amounts expended by Grantee, based upon most recent report received from Grantee:
(This includes amounts received and expended by Grantee on this grant since inception of grant through most
recent report date, noted below )

$50,000

(5) Diversion:
To the knowledge of the foundation and based on the report(s) furnished by the Grantee, no part of the
grant has been used for other than its intended purpose.

(6) Date of report(s) received from grantee:

07/09/2009
(7) Verification
Our local representatives verified the reports received from the grantee.




Delaware

The First State

I, HARRIET SMITH WINDSOR, SECRETARY OF STATE OF THE STATE OF
DELAWARE, DO HEREBY CERTIFY THE ATTACHED IS A TRUE AND CORRECT

COPY OF THE CERTIFICATE OF AMENDMENT OF "IIMI, INC. ", FILED IN

THAIS OFFICE ON THE TWENTY-FOURTH DAY OF JANUARY, A.D. 2008, AT
| 12:30 O'CLOCK P.M.

i A FILED COPY OF THIS CERTIFI CATE HAS BEEN FORWARDED TO THE
NEW CASTLE COUNTY RECORDER OF DEEDS .

2 . : . % .
Harriet Smith Windsor, Secretary of State
AUTHENTICATION: 6336676

3074443 8100

080078112

You may verify this certificate omline
at corp.dolaware. gov/authver. shtml

DATE: 01-25-08




State of Delaware
Secre of State

ations
Delivered 01:21 o1
b ha 2130 B 01242000
CERTIFICATE OF AMENDMENT 074443 FILE

OF
CERTIFICATE OF INCORPORATION
OF
IIMI, INC.

I, Susan Wexner, being the duly elected President of IIMI, Inc., a Delaware nonstock
corporation (the "Corporation”), does hereby certify as follows:

1. The Corporation filed its original Certificate of Incorporation with the Secretary of
State of the State of Delaware on July 27, 1999 (the "Certificate of Incorporation").

2. This Certificate of Amendment to the Certificate of Incorporation has been duly
adopted in accordance with Section 242 of the Delaware General Corporation Law.

3. The Certificate of Incorporation is amended as follows:

Section 4 of Article EIGHTH of the Certificate of Incorporation is hereby deleted in its
entirety and replaced with the following:

"4. A director shall have such qualifications as may be prescribed in the Bylaws.
The initial Board of Directors shall be elected by the incorporator. Thereafter
each successive Board of Directors shall be elected by the members of the
corporation; provided, that, in the interim between annual or special elections by
such members, the directors in office, though less than a quorum, may fill any
newly created directorship and any vacancy, including a vacancy which results
from the removal of any director or directors by such members, but which is
unfilled by such members within 45 days of receipt by such members of notice of
the vacancy."”

Article ELEVENTH of the Certificate of Incorporation is hereby deleted in its
entirety and replaced with the following:

ELEVENTH From time to time, and in furtherance of the purposes for which the
corporation is being organized, any of the provisions of this certificate of
incorporation may be amended, altered, or repealed, and other provisions
authorized by the laws of the State of Delaware at the time in force may be added
or inserted in the manner and at the time prescribed by said laws, and all rights at
any time conferred upon the members of the corporation by this certificate of
incorporation are granted subject to the provisions of this Article; provided, that
no such action shall be effective without the approval of the members of the
corporation; and provided, further, that no amendment shall authorize the Board
of Directors to conduct the affairs of the corporation in any manner or for any
purposes contrary to the provisions of Section 501(c)(3) of the Code. Amendment
of the provisions of this Article (or any amendment to it) may be made only if and
to the extent that such amendment further restricts the amending power.




IN WITNESS WHEREOF, the undersigned, being the President of the Corporation, for
the purpose of amending the Certificate of Incorporation pursuant to the Delaware
General Corporation Law under penalty of perjury does hereby declare, acknowledge and
certify that this is the act and deed of the Corporation and the facts stated herein are true,
and accordingly has hereunto signed this Certificate of Amendment of Certificate of

Incorporation this 23rd day of January 2008.
IIM], INC.

By: __/s/ Susan Wexner
Name: Susan Wexner
Title: President




AMENDED AND RESTATED BYLAWS
OF

IIMI, INC.

ARTICLE 1

Membership

(1) The corporation shall have two founding members, namely, Bella Wexner
and Susan R. Wexner (the “Founding Members™). On the death of the last to die of the Founding
Members, the board of directors of the corporation shall become its members.

2) The annual membership meeting shall be held on the date fixed, from time
to time, by the directors, provided, that the first annual meeting shall be held on a date within
thirteen months after the formation of the corporation, and each successive annual meeting shall
be held on a date within thirteen months after the date of the preceding annual meeting. A
special meeting shall be held on the date fixed by the directors.

3 Annual meetings and special meetings shall be held at such place, within
or without the State of Delaware, as the directors may, from time to time, fix. Whenever the
directors shall fail to fix such place, the meeting shall be held at the registered office of the
corporation in the State of Delaware.

C)) Annual meetings may be called by the directors or by any officer
instructed by the directors to call the meeting.

) Written notice of all meetings shall be given, stating the place, date and
hour of the meeting. The notice of an annual meeting shall state that the meeting is called for the

election of directors and for the transaction of other business which may properly come before




the meeting, and shall, if any other action which could be taken at a special meeting is to be taken
at such annual meeting, state, the purpose or purposes. The notice of a special meeting shall in all
instances state the purpose or purposes for which the meeting is called. The notice of any
meeting shall also include, or be accompanied by, any additional statements, information, or
documents prescribed by the General Corporation Law. Except as otherwise provided by the
General Corporation Law, a copy of the notice of any meeting shall be given, personally or by
mail, not less than ten days nor more than fifty days before the date of the meeting, unless the
lapse of the prescribed period of time shall have been waived, and directed to each member at his
or her record address or at such other address which he may have furnished by request in writing
to the Secretary of the corporation. Notice by mail shall be deemed to be given when deposited,
with postage thereon prepaid, in the United States mail. If a meeting is adjourned to another time
or place, and, if any announcement of the adjourned time or place is made at such meeting, it
shall not be necessary to give notice of the adjourned meeting unless the directors, after
adjournment, fix a new record date for the adjourned meeting. Notice need not be given to any
member who submits a signed waiver of notice before or after the meeting. The attendance of a
member at a meeting without protesting prior to the conclusion of the meeting the lack of notice
of such meeting shall constitute a waiver of notice by him or her.

6) Meetings of the members shall be presided over by one of the following
officers in the order of seniority and if present and acting: the Chairman of the Board, if any, the
Vice-Chairman of the Board, if any, the President, a Vice-President, or, if none of the foregoing
isin ofﬁce and present and acting, by a chairman to be chosen by the members. The Secretary of

the corporation, or in his/her absence, an Assistant Secretary, shall act as secretary of every




meeting, but if neither the Secretary nor an Assistant Secretary is present, the Chairman of the
meeting shall appoint a secretary of the meeting.

(7)  Any member may authorize another person or persons to act for him/her
by proxy in all matters in which a member is entitled to participate, whether by waiving notice of
any meeting, voting or participating at a meeting, or expressing consent or dissent without a
meeting. Upon the death of any one of the Founding Members, the surviving Founding Member
may designate another person to act for her by proxy in the event a disability prevents her from
carrying out her duties. In the absence of such designation, a two-thirds vote of the Board of
Directors shall be required to take any action which otherwise requires the approval of the
members under these bylaws for so long as such Founding Member remains incapacitated. Every
proxy must be signed by the member or his/her attorney-in-fact. No proxy shall be voted or acted
upon after three years from its date unless such proxy provides for a longer period. Every proxy
shall be revocable at the pleasure of the member executing it, except as otherwise provided by
law.

(8) A majority of the members shall constitute a quorum at a meeting of
members for the transaction of any business. The members present may adjourn the meeting
despite the absence of a quorum.

(9)  Every member shall be entitled at each meeting of members to one vote on
each matter coming before the meeting. In the election of directors, a plurality of the votes cast
shall elect. Any other action shall be authorized by a majority of the votes cast except where the
General Corporation Law prescribes a different percentage of votes.

(10) The following actions require the vote of the members: (a) amending the

Articles of Incorporation; (b) amending or repealing the Bylaws or adopting new Bylaws; (c)




electing directors; (d) setting the size of the governing board; (e) electing the members of the
Executive Committee; (f) approving the creation of additional committees of the corporation; (g)
adopting an agreement of merger or consolidation; (h) adopting a plan of wind-up or dissolution;
(i) the sale, lease, transfer, or other disposition of all or any substantial part of the corporation’s
assets or properties; (j) the creation of subsidiary or other related organizations; (k) approval of
any grant, contract, or other expenditure involving an amount which exceeds $25,000; and (I)
approval of any borrowing of funds in excess of $50,000 on an individual basis.

(11)  Whenever members are required or permitted to take any action at a
meeting, such action may be taken without a meeting, without prior notice and without a vote, if
a consent in writing setting forth the action so taken, shall be signed by members having not less
than the minimum number of votes that would be necessary to authorize or take such action at a
meeting at which all members having a right to vote thereon were present and voted. Prompt
notice of the taking of the corporate action without a meeting by less than unanimous written
consent shall be given to those members who have not consented in wrltmg

(12) Any one or more members may participate in a meeting of members by
means of a conference telephone or similar communication equipment by means of which all
persons participating in the meeting can hear each other.

ARTICLE II
Governing Body

€y The corporation shall be managed by a governing board, which is herein

referred to as the "Board of Directors" or the "Board" although said Board may consist of only

one member. The use of the phrase "whole Board" herein refers to the total number of directors



which the corporation would have if there were no vacancies. The Founding Members of the
corporation shall serve as ex-officio voting directors.

2) A director need not be a member, a citizen of the United States, or a
resident of the State of Delaware. The initial Board of Directors shall consist of three persons.
Thereafter, the number of directors constituting the whole Board shall be at least one. Subject to
the foregoing limitations and except for the first Board of Directors, such number may be fixed
from time to time by action of the members or, if the number is not so fixed, the number shall be
one. The number of directors may be increased or decreased by action of the members.

3) The first Board of Directors shall be elected by the incorporator and shall
hold office until the first annual meeting of members and until their successors are elected and
qualified, or until their earlier resignation or removal. Any director may resign at any time upon
written notice to the corporation, which shall provide a copy of such written notice to the
members. Thereafter, directors who are elected at an annual meeting of members, and directors
who are elected in the interim to fill vacancies or newly created directorships, shall hold office
until the next annual meeting of members and until their successors have been elected and
qualified or until their earlier resignation or removal. In the interim between annual meetings of
members or of special meetings of members called for the election of directors and/or for the
removal of one or more directors and for the filling of any vacancy in that connection, newly
created directorships and any vacancies in the Board of Directors, including vacancies resulting
from the removal of directors for cause or without cause, which have not been filled by the
members within 45 days of receipt of notice of the vacancy, may be filled by the vote of a
majority of the remaining directors then in office, although less than a quorum, or by the sole

remaining director.



4) Meetings shall be held at such time as the Board shall fix, except that the
first meeting of a newly elected Board shall be held as soon after its election as the directors may
conveniently assemble.

(5) Meetings shall be held at such place within or without the State of
Delaware as shall be fixed by the Board.

(6)  No call shall be required for regular meetings for which the time and place
have been fixed. Special meetings may be called by or at the direction of the Chairman of the
Board, if any, the President, or a majority of the directors in office.

(7)  No notice shall be required for regular meetings for which the time and
place have been fixed. Written, oral, or any other mode of notice of the time and place shall be
given for special meetings in sufficient time for the convenient assembly of the directors thereat.
Any requirement of furnishing a notice shall be waived by any director who signs a waiver of
notice before or after the meeting, or who attends the meeting without protesting, prior thereto or
at its commencement, the lack of notice to him.

(8) A majority of the whole Board shall constitute a quorum, provided
however, that such majority must glso include a majority of the members. Should a vacancy or
vacancies prevent such majority, a majority of the directors in office shall constitute a quorum,
provided that such majority shall constitute at least one-third of the whole Board and that such
majority also includes a majority of the members. If a member is incapacitated his or her
attendance shall not be required to achieve quorum; provided, however, that in the event the
member has designated a proxy pursuant to Article I, section (7), the attendance of such person
shall be required at any m. A majority of the directors present, whether or not a quorum is

present, may adjourn a meeting to another time and place. Except as otherwise provided in these




Bylaws or under the General Corporation Law, the vote of the majority of the directors present, at
a meeting at which a quorum is present shall be the act of the Board or a duly authorized
committee thereof. The quorum and voting provisions herein stated shall not be construed as
conflicting with any provisions of the General Corporation Law and these Bylaws which govern
a meeting of directors held to fill vacancies and newly created directorships.

)] Any member or members of the Board of Directors or of any committee
designated by the Board, may participate in a meeting of the Board, or any such committee, as
the case may be, by means of a conference telephone or similar communications equipment by
means of which all persons participating the meeting can near each other.

(10) The Chairman of the Board, if any and if present and acting, shall preside
at all meetings. Otherwise, the President, if present and acting, or any other director chosen by
the Board, shall preside.

(11)  Except as may otherwise be provided by the General Corporation Law, any
director or the entire Board of Directors may be removed, with or without cause by a majority of
the members then entitled to vote in an election of directors.

(12)  The Board of Directors shall have an Executive Committee of not less
than three directors, the members of which shall be elected by the members of the corporation.
The Executive Committee shall have and exercise the authority of the Board of Directors in the
management of the Corporation between meetings of the Board, except as expressly limited by
the General Corporation Law, or by resolution of the Board of Directors. The Executive
Committee shall have the authority to approve charitable grants of the Corporation.

(13) Whenever its number consists of three or more, the Board of Directors, by

resolution passed by a majority of the whole Board and with the approval of the members, may




designate one or more committees, each to consist of two or more of the directors of the
corporation. The Board may designate one or more directors as alternate members of any
committee, who may replace any absent or disqualified member at any meeting of the committee.
In the absence or disqualification of any member of any such committee or committees, the
member or members thereof present at any meeting and not disqualified from voting, whether or
not he or they constitute a quorum, may unanimously appoint another member of the Board of
Directors to act at the meeting in the place of any such absent or disqualified member. Any such
committee shall have and may exercise the powers and authority granted it by resolution of the
Board of Directors with the exception of any authority the delegation of which is prohibited by
Section 141 of the General Corporation Law.

(14) The directors may appoint from their number and/or from among such
persons as they may see fit one or more advisory committees, and at any time may appoint
additional members thereto. The members of any such advisory committee shall serve at the
pleasure of the Board. Such advisory committees shall advise and aid the Board and officers of
the corporation in all matters designated by the Board.

(15)  Any action required or permitted to be taken at any meeting of the Board
of Directors or any committee thereof may be taken without a meeting if all members of the
Board or committee, as the case may be, consent thereto in writing.

ARTICLE I1I
Officers

(1)  The officers of the corporation shall consist of a President, a Secretary, a

Treasurer, and, if deemed necessary, expedient, or desirable by the Board of Directors, a

Chairman of the Board, a Vice-Chairman of the Board, one or more Vice-Presidents, one or more



Assistant Secretaries, one or more Assistant Treasurers, and such other officers with such titles as
the resolution of the Board of Directors choosing them shall designate. Except as may otherwise
be provided in the resolution of the Board of Directors choosing him/her, no officer other than
the Chairman of the Board, if any, and the Vice-Chairman of the Board, if any, need be a
director. Any number of offices may be held by the same person, as the Directors may
determine, except that no person may hold the offices of President and Secretary simultaneously.

2) Unless otherwise provided in the resolution of the Board of Directors
choosing him/her, each officer shall be chosen for a term which shall continue until the meeting
of the Board of Directors following the next annual meeting of the members and until his/her
successor shall have been chosen and qualified. Any officer may be removed, with or without
cause, by the Board of Directors. Any vacancy in any office may be filled by the Board of
Directors.

3) All officers of the corporation shall have such authority and perform such
duties in the management and operation of the corporation as shall be prescribed in the
resolutions of the Board of Directors designating and choosing such officers and prescribing their
authority and duties, and shall have such additional authority and duties as are incident to their
office except to the extent that such resolutions may be inconsistent therewith.

@ The Secretary or an Assistant Secretary of the corporation shall record all
of the proceedings of all meetings and actions in writing of members, directors, and committees

of directors, and shall exercise such additional authority and perform such additional duties as the

Board shall assign to him/her.




ARTICLE IV

Indemnification of
Officers and Directors

(D) The corporation shall, to the fullest extent permitted by applicable law,
indemnify every person who is or was or has agreed to become a director or officer of the
corporation and who is or was threatened to be made a party to any action or proceeding, whether
civil or criminal, administrative or investigative brought or threatened in any court or
administrative or legislative body or agency, other than an action by or in the right of the
corporation to procure a judgment in its favor, including an action by or in the right of any other
corporation of any type or kind, domestic or foreign, or any partnership, joint venture, trust,
employee benefit plan or other enterprise, which any director or officer of the corporation is
serving, has served or has agreed to serve, at the request of the corporation, in any capacity,
against judgments, fines, penalties, amounts paid or to be paid in settlement, and costs, charges
and expenses, including attorneys' fees, incurred in connection with such action or proceeding or
any appeal taken therein; provided, however, that no indemnification shall be provided to any
such person if a judgment or other final adjudication adverse to the director or officer establishes
that (i) his or her acts were committed in bad faith or were the result of active and deliberate
dishonesty and, in either case, were material to the cause of action so adjudicated, or (ii) such
person personally gained in fact a financial profit or other advantage to which he or she was not
legally entitled.

2) The corporation shall, to the fullest extent permitted by applicable law,
indemnify every person who is or was or has agreed to become, a director or officer of a

corporation or is or was serving at the request of the corporation as a director or officer of any
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other corporation of any type or kind, domestic or foreign, of any partnership, joint venture, trust,
employee benefit plan or other enterprise, and who is or was or threatened to be made a party to
any action by or in the right of the corporation to procure a judgment in its favor, against amounts
paid or to be paid in settlement, and costs, charges and expenses, including attorneys' fees,
incurred in connection with such action or any appeal taken therein, if such director or officer, in
good faith, for a purpose which he/she reasonably believed to be in, or, in the case of service for
any other corporation or any partnership, joint venture, trust, employee benefit plan or other
enterprise, not opposed to, the best interests of the corporation; provided, however, that no
indemnification under this section shall be made in respect of (i) a threatened action, or a pending
action which is settled or otherwise disposed of, or (ii) any claim, issue or matter as to which
such person shall have been adjudged to be liable to the corporation, unless and only to the extent
that the court in which the action was brought, or, if no action was brought, any court of
competent jurisdiction, determines upon application that, in view of all the circumstances of the
case, the person is fairly and reasonably entitled to indemnity for such portion of the settlement
amount and expenses as the court deems proper.

3) The benefits of sections (1) and (2) of this Article shall extend to the heirs
and legal representatives of any person entitled to indemnification thereunder.

4 The corporation may indemnify any person to whom the corporation is
permitted to provide indemnification or the advancement of expenses by applicable law, whether
pursuant to rights granted pursuant to, or provided by, the General Corporation Law or other
rights created by (i) a resolution of the members, (ii) a resolution of disinterested directors, (iii)
an indemnification agreement, or (iv) otherwise, it being expressly intended that these Bylaws

authorize the Board of Directors to create other rights in any such manner

Il



(5)  Any director or officer of the corporation serving (i) another corporation,
of which a majority of the shares entitled to vote in the election of its directors is held by the
corporation, or (ii) any employee benefit plan of the Corporation or any corporation referred to in
clause (i) , in any capacity shall be deemed to be doing so at the request of the corporation.

©6) Any party entitled to be indemnified or to the reimbursement or
advancement of expenses as a matter of right pursuant to this Article may elect to have the right
to indemnification (or advancement of expenses) interpreted on the basis of the applicable law in
effect at the time of the occurrence of the event or events giving rise to the action or proceeding,
to the extent permitted by law, or on the basis of the applicable law in effect at the time
indemnification is sought.

@) The right to be indemnified or to the reimbursement or advancement of
expenses pursuant to this Article (i) is a contract right pursuant to which the person entitled
thereto may bring suit as if the provisions hereof were set forth in a separate written contract:
between the corporation and the director or officer, and (ii) shall continue to exist after the
rescission or restrictive modification hereof with respect to events occurring prior thereto.

8) If any expenses or other amounts are paid by way of indemnification
otherwise than by court order or action by the members, the corporation shall prepare a statement
specifying the persons paid, the amounts paid, and the nature and status at the time of such
payment of the litigation or threatened litigation, and not later than the next annual meeting of the
members, unless such meeting is held within three (3) months from the date of such payment,
and, in any event, within fifteen (15) months of the date of such payment, shall mail the state-

ment to the members entitled at the time to vote for the election of directors.
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)] The corporation is authorized to purchase and maintain insurance for
identification of directors and officers.
ARTICLE V

Corporate Seal

The corporate seal shall be in such form as the Board of Directors shall prescribe.
ARTICLE VI
Fiscal Year
The fiscal year of the corporation shall be fixed, and shall be subject to change, by
the Board of Directors.
ARTICLE VII
Control Over Bylaws
Subject to the provisions of the certificate of incorporation and the provisions of
the Delaware General Corporation Law the power to amend or repeal these Bylaws and to adopt
new Bylaws may only be exercised by the members of the corporation. The Board of Directors
of the corporation shall not have the power to amend or repeal these Bylaws and to adopt new

Bylaws.
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