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Al

Forr“990_|:)F * Return of Private Foundation OMB No 15450052

or Section 4947(a)(1) Nonexempt Charitable Trust

Depariment of the Treasury Treated as a Private Foundation 2@ 1 0

Internal Revenue Service | Note. The foundation may be able to use a copy of this return to sahsfy state reporting requirements

For calendar year 2010, or tax year beginning 06/01 , 2010, and ending 05/31,2011

G Check all that apply || Initial return |_| Initial return of a former public charty |_| Final return

Amended return D Address change |:| Name change

Name of foundation A Employer identification number

THE FRANCE-MERRICK FOUNDATION, INC 52-6072964

Number and street (or P O box number if mail 1s not delivered to street address) Room/suite B Telephone number (see page 10 of the instructions)

2 HAMILIL ROAD, QUADRANGLE EAST 302 (410) 464-2004

City or town, state, and ZIP code ¢ gg‘;"’";"c‘;]"ezf‘:'eﬁ""“_'s ______ > H

D 1. Foreign organizations, check here . >

BALTIMORE, MD 21210-1813 2. Foreign organizations meeting the

H_Check type of organization ILI Section 501(c)(3) exempt private foundation 2;:' ;s:a(t."::eck.he.re.an.d a.na.ch' S D
Section 4947(a)(1) nonexempt chantable trust Other taxable private foundation E 1f prvate foundation stafus was terminated

| Fair market value of all assets atend  [J Accounting method L)ﬂ Cash |__| Accrual under section 507(b)(1)(A), check hers . P> D

of year (from Part ”r col. (C)r line Other (SpeCIfY) ______________________ F If the foundation 1s in a 60-month termination
16) » $ 198, 664,233. (Part I, column (d) must be on cash basts ) under section 507(b)(1)(B), check here , P> I——l
Analysis of Revenue and Expenses (The (d) Disbursements
total of amounts in columns (b), (c), and (d) (a) Revenue and (b) Netinvestment (c) Adjusted net for chantable
may not necessarily equal the amounts in enggzi: per Income Income purposes
column (a) (see page 11 of the instructions) ) (cash basis only)
1 Contnbutions, gifts, grants, etc , received (attach schedule) . 0 1
2 cnek | Sieneon e e,
3 Interest on savings and temporary cash investments 568,001. 568,001, ATCH 1
4 Dwidends and interest from securties  _ _ . . 2,041,141. 2,041,141. ATCH 2
Sa Grossrents . . . . . ... ... 0.
b Net rental income or (loss)
g 6a Netgain or (loss) from sale of assets not on line 10 12,088,529.
B| b Gossaespuceloral 119,641,736
2| 7 Capital gan net income (from Part IV, ine 2) . 12,088,529.
& 8 Netshort-termcapitalgan . . . .. .. ..
9 Income modifications =+ ¢ = ¢ s e v e e 0 0.
10 a Gross sales less returns
and allowances » « « - -
b Less Costofgoods sold .,
¢ Gross profit or (loss) (attach schedule) | | | |
11 Other income (attach schedule) . . . . . . . 249,216. 355,754. ATCH 3
12__ Total. Add lines 1 through11 . . . . . . . . 14,946,887. 15,053,425.
13 Compensation of officers, directors, trustees, etc | | 250,200. 55,044. 195,156.
14 Other employee salanes andwages . . . . . 86,577. 19,047. 67,530.
15 Pension plans, employee benefits _ . _ . . . 29,144. 6,412. 22,732.
16a Legal fees (attach schedule) ATCH 4, . . 300. 300. 0. 0.
b Accounting fees (attach schedule) ATCH 5 49,450. 38,338. 0. 11,113.

¢ Other professional fees (attach schedule) , . .
‘_I7 Interest

0
o
7]
c
©
a
x
L
o
2
©
£148 tattfch duie)( e&page 14 g the mslmcuons)* * 89,680.
7] 2
€ ﬁs Dt’eﬁemauonrs::g@h schedule) and depletion 7,794, 2,572.
= £ #G2 | Occupancy . . . . . ... o . .... 78,375. 25,864. 52,511.
g : 1" Travel »conferencesf'apd me e'h;'ngs ______ 4,579. 3,766. 813.
& s 22U Printing and publications f’)
&2 g’ “3 %/e!reamﬁpse%(aﬂach schedule) A'I_‘C_H_ 7 . 1,048,475. 798,584. 249,892.
B E 24 Total operahng and: admlmstratlve expenses.
g §_ Addllnes13through23 A, 1,644,574. 949,927. 0. 589, 747.
25 Contnbutions, gifts, grantspad . . . . . . . 7,013,882, 7,013,882.
CCJD(‘ _ |26 Total expenses and disbursements Add lines 24 and 25 8,658,456. 949,927. 0. 7,613,629.
% 27  Subtract line 26 from line 12
Z a Excess of revenue over exp and disbur .. 6 ’ 288 ’ 431.
6 b Netinvestmentincome (If negative, enter -0-) 14,103,498.
(f’f) c_Adjusted netincome (if negative, enter -0-). .
For Paperwork Reduction Act Notice, see page 30 of the instructions. JSA  ** ATCH 6 Form 990-PF (2010)
0E1410 1000
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Form 990-PF (2010)

52~-6072964

Page 2

Attached schedules and amounts In the

*FTad|l 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

ofthenstructions) . . . . . v v v v v b e e e e e e e e

182,397,880.

188, 656,658.

1 Cash-non-interest-beanng . . . . . . .. . . . oo v . ... 13,902. 13,502. 13,502.
2  Savings and temporary cash investments . . . . . . ... .. 8,013,896. 24,009,723. 24,009,723.
3 Accounts recevable »
Less allowance for doubtful accounts » _ _
4 Pledgesrecewvable »_ _ _____________________
Less allowance for doubtful accounts » _
§  Grantsreceivable | . . . . ... ... o000,
6 Receivables due from officers, directors, trustees, and other
disqualified persons (attach schedule) (see page 15 of the instructions)
7  Other notes and loans recevable (attach schedule) » _
Less allowance for doubtful accounts » _
" Inventories forsaleoruse | . . . . ... .. ... ...,
§ 9 Prepad expenses and deferred charges ., . . . . . ATCH 8 4,329. 0. 0.
g 10 Investments - U S and state government obligations (attach schedule) , *,* 745,747. 2,812,208. 2,958, 366.
Investments - corporate stock (attach schedule) ATCH 10, 56,345,810. 39,294,327. 54,240,693.
¢ Investments - corporate bonds (attach schedute) ATCH 11 8,771,116. 6,001,855. 5,859,141.
11 Investments - land, bulldings, >
and equipment basis 00 _ _ _ e
Less accumulated depreciation
(attach schedule) =~ == 00—
12 Investments - mortgageloans , . ., . . ... ... .....
13 Investments - other (attach schedule) _ _ _ _ . ATCH 12 108,393,320, 116,472,248. 111,530,013.
M et base > . ___177,130.
I(.ae‘?asc r?csccl;]r:;‘lﬁgd depreciation p 132,764. 45, 660. 44,366. 44, 366.
15 Otherassets(descrbe »  ATCH 13 ) 64,100. 8,429. 8,429.
16 Total assets (fo be completed by all filers - see the
instructions Also, seepage 1,iteml) . . . ... ....... 182,397,880. 188,656, 658. 198,664,233,
17  Accounts payable and accrued expenses .. ., ...
18 Grantspayable .. .. ..............
819 Deferredrevenue , . . . ... ...............
g 20 Loans from officers, directors, trustees, and other disqualified persons
E 21 Mortgages and other notes payable (attach schedule)  , ., | .
=122 Other labilities (describe » __ ATCH 14 ) 29,653. 0.
23 Total habilities (add nes 17 through22) . . ... ... ... 29,653. 0.
Foundations that follow SFAS 117, check here PLX_I
and complete lines 24 through 26 and lines 30 and 31.
§ 24 Unrestricted . . . . . . i i i i e e e e e e e e e e e e s 182,368,227. 188,656, 658.
|25  Temporanlyrestncted . L. . ... ......... ...
g 26 Permanentlyrestricted | . . . . . . . . . . 0t e e e ..
T Foundations that do not follow SFAS 117,
Z check here and complete lines 27 through 31. > D
6l127  Captal stock, trust principal, or currentfunds | |, |
.3 28  Paid-in or capttal surplus, or land, bldg , and equipmentfund | | | | |
g 29 Retained earnings, accumulated income, endowment, or other funds
f, 30 Total net assets or fund balances (see page 17 of the
g nstructions) |, L L L L L L L e e e e 182,368,227. 188,656, 658.
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 I, column (a), lne 30 (must agree with

end-of-year figure reported on prioryear's return) 1 182,368,227.
2 Enter amount frOm Part I' Ilne 27a ...................................... 2 6’ 2 88 ’ 4 3 1 :
3 Other increases not included in hne 2 (temize) »_ 3
4 AddllneS1'2’and3 --------------------------------------------- 4 188’656’658.
5 Decreases not included in line 2 (temize) » 5
6 Total net assets or fund balances at end of year (line 4 minus line 5) - Part Ii, column (b), line 30 . . . .. 6 188,656, 658.

**ATCH 9 Form 990-PF (2010)

JSA
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Form 990-PF (2010) 52-6072964 Page 3
F1i3\/A Capital Gains and Losses for Tax on Investment Income
by H
(a) List and descnbe the kind(s) of property sold (e g, real estate, gclu.?eﬁ égéa?é% éd) D%te sold
2-story brick warehouse, or common stock, 200 shs MLC Co ) S:B‘;’;;?:,? (mo, day, yr) mo, day, yr)

SEE PART IV SCHEDULE

o Q|0 |ow

(e) Gross sales price

(f) Depreciation allowed
(or allowable)

(g) Cost or other basis
plus expense of sale

(h) Gain or (loss)
(e) plus (f) minus (g)

o Q|0 |Te

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

(i) FMV as of 12/31/69

(1) Adjusted basis
as of 12/31/69

(k) Excess of col (1)
over col (), If any

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

o Q|0 | |w

2 Capital gain net income or (net capital loss)

If gain, also enter in Part |, ine 7
If (loss), enter -0- in Part |, ine 7

3 Net short-term capital gain or (loss) as defined in sections 1222(5) and (6)
If gain, also enter in Part |, line 8, column (c) (see pages 13 and 17 of the instructions).

}

12,088,529.

3

If (loss), enter -0- 1n Part |, ine 8
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 investment income )

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

Was the foundation liable for the section 4942 tax on the distributable amount of any year in the base period?

If "Yes," the foundation does not qualify under section 4940(e). Do not complete this part

D Yes No

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

(a)
Base period years
Calendar year (or tax year beginning in)

(b)
Adjusted qualifying distnbutions

(c)

Net value of noncharitable-use assets

(d)
Distribution ratio
{col (b) divided by col (c))

2009 8,174,640. 171,983,803. 0.047531

2008 10,402, 336. 171,223,167. 0.060753

2007 12,356, 769. 244,061,097. 0.050630

2006 11,840,452. 239,643,079. 0.049409

2005 11,277,003. 229,898, 682. 0.049052

2 Totalofhne 1, column (@) . . .. . L. 2 0.257375
3 Average distribution ratio for the 5-year base period - divide the total on line 2 by 5, or by the

number of years the foundation has been in existence iflessthan5years | .. . ... .. 3 0.051475

4 Enter the net value of noncharitable-use assets for 2010 from Part X, lne 4 184,588,377.

5 Multplylnedbylined 5 9,501,687.

6 Enter 1% of net investment income (1% of Partl, ine27b) . .. ... ... .. 6 141,035.

7 Add"nessands ------------------------------------------ 7 9’642’722.

8 Enter qualifying distributions from Part XIlI, line 4 8 7,613,629.

If hne 8 1s 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

JSA
0E1430 1000

0818CPp 7704 11/18/2011 2:55:33 PM V 10-8.2

58-207341-5000

Form 990-PF (2010)

PAGE 6



Form 990-PF (2010) l 52—6074.364

Page 4
E1:&"Il Excise Tax Based on Investment Income (Section 4940(a), 4940(b), 4940(e), or 4948 - see page 18 of the instructions)

1a Exempt operating foundations described in section 4940(d)(2), check here > D and enter "N/A" on line 1
Date of ruling or determination letter  _ _ _ _ _ _ _ _ _ _ _ _ (attach copy of ruling letter if necessary - see instructions)
b Domestic foundations that meet the section 4940(e) requirements Iin Part V, check 1 282,070.
here » [ andenter 1% of Partt,ine27b . . . . .. ..
¢ All other domestic foundations enter 2% of hne 27b Exempt foreign organizations enter 4% of
Part |, line 12, col (b)
2 Tax under section 511 (domestic section 4947(a)(1) trusts and taxable foundations only Others enter -0-) 2
3 AdAINES 1aNd2 | L e e e e e 3 282,070.
4  Subtitle A (income) tax (domestic section 4947(a)(1) trusts and taxable foundations only Others enter -0-) 4 0.
5 Tax based on Investment income. Subtractline 4 from ne 3 Ifzeroorless,enter-0- . . . . . . .. ..... 5 282,070.
6 Credits/Payments
a 2010 estimated tax payments and 2009 overpayment credited to 2010, | | _6a 89,680.
b Exempt foreign organizations-tax withheld at source | , . . . . . ... ... 6b 0.
¢ Tax paid with application for extension of time to file (Form 8868) = | 6c 260,000.
d Backup withholding erroneously withheld . . . . . . . . ... ..... 6d
7 Total credits and payments Add lines 6athrough 6d . . < v v v v o v v v v e a o e e e e e e e e 7 349,680.
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 ine 7, enter amountowed . . . . . .. ... .... >l 9
10  Overpayment. If ine 7 1s more than the total of ines 5 and 8, enterthe amountoverpaid _ ., . ., > 10 67,610.
11 Enter the amount of ine 10 to be Credited to 2011 estimated tax P 67,610. Refunded p| 11
Statements Regarding Activities
1a Durnng the tax year, did the foundation attempt to influence any national, state, or local legislation or did 1t Yes | No
participate or intervene In any poliical Campaign? | | L L L L L L L e e e e e e e e e e e e e e e s 1a X

b Did it spend more than $100 during the year (either directly or indirectly) for political purposes (see page 19
of the instructions for definition)? 1b X

If the answer 1s "Yes" to 1a or 1b, attach a detailled description of the activities and copies of any matenals
published or distnbuted by the foundation in connection with the activities
¢ Did the foundation file Form 1120-POL for this year? ic X

d Enter the amount (if any) of tax on political expenditures (section 4955) imposed during the year
(1) On the foundation P $ 0. (2) On foundation managers P $ 0.
e Enter the reimbursement (if any) paid by the foundation during the year for political expenditure tax imposed
on foundation managers P $ 0.
| 2 Has the foundation engaged In any activities that have not previously been reported to the 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? If "Yes," attach a conformed copy of the changes , _ _ . . . . ... ... 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 fOrthis Year? | . . . . . . 0 0 v e e e e e e e e e e e 4b X

§ Was there a liquidation, termination, dissolution, or substantial contraction dunng the year? | . . . . . . . . v v v v v v v 5 X

If "Yes," attach the statement required by General Instruction T
| 6 Are the requirements of sectton 508(e) (relating to sections 4941 through 4945) satisfied either
® By language In the governing instrument, or
| e By state legislation that effectvely amends the goverming instrument so that no mandatory directions that
‘ conflict with the state law remain in the governing Instrument? . . . . . . it i et e e e e e e e e e e e e e 6 X

7 Did the foundation have at least $5,000 in assets at any tme duning the year? If "Yes," complete Part Il, col (c), and Part XV _ | 7 X
8a Enter the states to which the foundation reports or with which 1t I1s registered (see page 19 of the

b If the answer 1s "Yes" to line 7, has the foundation furmished a copy of Form 990-PF to the Aftorney General

(or designate) of each state as required by GeneralInstruction G?If "No," attach explanation ., . . . . . . ... ... ¢ ... 8b X
9 Is the foundation claming status as a private operating foundation within the meaning of section 4942()3) or
4942(;)(5) for calendar year 2010 or the taxable year beginming in 2010 (see instructions for Part XIV on page
27)? If"Yes,"complete PartXIV . . . . . . . . . i i e e e e e e e e e e e 9 X
10 Did any persons become substantial contributors dunng the tax year? If "Yes," aftach a schedule lsting their
namesandaddreSSes , , , . .\ i . 4 4 e 4 e e e e e e e a4 s e e e s e e e e e 10 X
Form 990-PF (2010)
JSA
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Form 990-PF (2010) I 52-607 !9 64

Page 5
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 section 512(b)(13)? If "Yes," attach schedule (see page 20 of the instructions) . . . . . . .. .. .. .. .. .. 11 X
12 Did the foundation acquire a direct or indirect interest in any applicable insurance contract before
AUGUSET7, 20087 . . L L it e i 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 comply with the public inspection requirements for its annual returns and exemption applicaton? ., . . .. 13 X
Websteaddress ®»_ _____N/A
14 The books are in care of P_BQB_E_:R_TL _"!-_ _S_C_H_A_E_F_]‘:B __________________ Telephoneno P __ _ __ ‘11_914_6_4_‘_2_0_0_4 _______
Locatedat »2_HAMILL ROAD, QUADRANGLE EAST STE 302 BALTIMORE, MD__ zp+4p 21210 ____ ~
15 Section 4947(a)(1) nonexempt charntable trusts filing Form 990-PF in leu of Form 1041 -Checkhere - - - « - « « « « o o o o v 0 0 0 b_l:]
and enter the amount of tax-exempt interest received or accrued during theyear . . . . . . ... .. ... .. .. | 4 |15 |
16 At any time during calendar year 2010, did the foundation have an interest in or a signature or other authorty Yes | No
over a bank, securities, or other financial account In aforelgn CoUNtTY? . L L L . L L L e s e e e e e e e e e e 16 X
See page 20 of the instructions for exceptions and filing requirements for Form TD F 90-221 If "Yes,” enter
the name of the foreign country p>
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 Dunng the year did the foundation (either directly or indirectly)
(1) Engage In the sale or exchange, or leasing of property with a disqualified person? |, |, |, . . . . ]:' Yes No
(2) Borrow money from, lend money to, or otherwise extend credit to (or accept it from) a
L disqUAlfiEd PErSON? .+ & . i i e e e et e e e e e e e e e e e e e e e || ves No
(3) Furnish goods, services, or facilities to (or accept them from) a disqualffied person? . . . .. .. - Yes No
(4) Pay compensation to, or pay or reimburse the expenses of, a disqualified person? , . . ... .. X | Yes - No
(5) Transfer any iIncome or assets to a disqualified person (or make any of either available for
the benefit or use of adisqualified Person)? . . . . . v . &t v i v v e e e e e e e e e e D 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
termination of government service, If terminating within 90 days). . . . . . . .. . . . . ... D Yes No
b If any answer 1s "Yes" to 1a(1)-(6), did any of the acts fall to qualfy under the exceptions described in Regulations
section 53 4941(d)-3 orin a current notice regarding disaster assistance (see page 22 of the instructions)? - - - - - . - . . . 1b X
Organizations relying on a current notice regarding disaster assistancecheckhere . , . . .. ... ... .. > |:I
¢ Did the foundation engage in a pnor year in any of the acts described in 1a, other than excepted acts, that
were not corrected before the first day of the tax yearbeginning in 20107 . | . . . . . . v @ v i v v e h e e e e 1c X
2 Taxes on fallure to distribute income (section 4942) (does not apply for years the foundaton was a private
operating foundation defined in section 4942(;)(3) or 4942())(5))
a At the end of tax year 2010, did the foundation have any undistributed income (lines 6d and
6e, Part XIIl) for tax year(s) beginning before 20107 . . . . . . . . . . .. L. oL ool . D Yes No
If "Yes," isttheyears » _ _ __ __ __ __ e o __ e
b Are there any years listed in 2a for which the foundation I1s not applying the provisions of section 4942(a)(2)
(relating to Incorrect valuaton of assets) to the year's undistrbuted income? (If applying section 4942(a)(2) to
all years histed, answer "No" and attach statement -seepage 22 ofthe instructions ) . . . . . . . . & . v v v e v v v e v s u . 2b
c If the provisions of section 4942(a)(2) are being applied to  any of the years listed In 2a, ist the years here
> ___ e e e m
3a Dud the foundation hold more than a 2% direct or indirect interest in any business enterprise
atanytme dunngthe YEar? | . . . . . . . . . it ittt e e e e [ ves No
b If "Yes," dd it have excess business holdings Iin 2010 as a result of (1) any purchase by the foundation or
disqualfied persons after May 26, 1969, (2) the lapse of the 5-year period (or longer penod approved by the
Commissioner 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 perod? (Use Schedule C, Form 4720, to determine if the
foundation had excessbusiness holdings n2010) . . . . . o v v o v v v e e b m s st e e e e e e e 3b
4a Did the foundation invest during the year any amount in a manner that would jeopardize its charitable purposes? . , , ., . ... 4a X
p Did the foundation make any investment in a prior year (but after December 31, 1968) that could jeopardize its
charitable purpose that had not been removed from jeopardy before the first day of the tax vear beqinning in_20107 . 4b X

JSA
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Form 990-PF (2010) 52-6072964 Page 6
FLUAYIN:] Statements Regarding Activities for Which Form 4720 May Be Required (continued)

5a Dunng the year did the foundation pay or incur 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 4955), or to carry on,

drrectly or indrectly, any voter registration drive? B Yes No
(3) Provide a grant to an individual for travel, study, or other similar purposes? |, . . . . ... .. Yes No

(4) Provide a grant to an organization other than a chantable, etc, organization described in
section 509(a)(1), (2), or (3), or section 4940(d)(2)? (see page 22 of the instructions) ., . . . . . ‘:‘ Yes No
(5) Prowvide for any purpose other than religious, chantable, scientific, iterary, or educational
purposes, or for the prevention of cruelty to children orammals? | | . ., . .. ... ... . ... D Yes No
b If any answer Is "Yes" to 5a(1)-(5), did any of the transactions fail to qualfy under the exceptions described Iin
Regulations section 53 4945 or in a current notice regarding disaster assistance (see page 22 of the instructions)? . . . . . . . 5b
Organizations relying on a current notice regarding disaster assistance check here »

c [f the answer s "Yes" to question 5a(4), does the foundation claim exemption from the tax
because it maintained expenditure responsibility for the grant? . . . . . . .. . .. ... .. ..

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

onapersonal benefitcontract? . . . . . . . . . . . . 0 it i e e e e e e e e e e e e \:] Yes No
b Did the foundation, during the year, pay premiums, directly or indirectly, on a personal benefit contract? . . . . . ... .. 6b X
if "Yes" to 6b, file Form 8870
7a Atany time during the tax year, was the foundation a party to a prohibited tax shelter transaction? . |:| Yes No
b If "Yes," did the foundation receive any proceeds or have any net income attributable to the transacton? . . . . .. ... ... 7b

Part VIl 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 c) Compensation (d) Contributions to e) Expense account,
(a) Name and address hours per week 6f not paid, enter employee benefit plans ¢ Lthe? allowances
devoted to position 0-) and deferred compensation

ATTACHMENT 15 - 370,700, 14,774. 0.

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) Contributions to
(b) Title, and average employee benefit (e) Expense account,
(a) Name and address of each employee paid more than $50,000 der:/%‘:;% ?Srp‘gg{f.'én (c) Compensation plans and deferred other allowances

compensation

Form 990-PF (2010)

JSA
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Form 990-PF (2010) 52-6072964

Page 7

and Contractors (continued)

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

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 patd more than $50,000 (b) Type of service

(c) Compensation

Total number of others receiving over $50,000 for professional services . . . v v v v v v v v i i i i e . >

NONE

Part IX-A Summary of Direct Charitable Activities

List the foundation's four largest direct charitable activities during the tax year Include relevant statistical information such as the number of
organizations and other beneficianies served, conferences convened, research papers produced, etc

Expenses

Part IX-B Summary of Program-Related Investments (see page 24 of the instructions)

Describe the two largest program-related investments made by the foundation during the tax year on lines 1 and 2

Amount

1 NONE

3 _NONE_ _
Total. Add lines 1 through 3 . . . . . . . . . . i i i i i it st e e e e e e e e e e e e e e e »
Form 990-PF (2010)
JSA

0E1465 1000

0g8l8Ccp 7704 11/18/2011 2:55:33 pM V 10-8.2 58-207341-5000

PAGE 10




® ®

Form 990-PF (2010) 52-6072964 Page 8

Minimum Investment Return (All domestic foundations must complete this part. Foreign foundations,
see page 24 of the instructions.)

1 Far market value of assets not used (or held for use) directly In carrying out charntable, etc,

purposes
a Average monthly far market value of securtttes ., 1a 172,568,234.
b Average of monthly cashbalances ... ... .. ... .. .. 1b 14,733,939.
¢ Fair market value of all other assets (see page 25 of the instructons) . . ... 1c 97,1095.
d Total (add nes 12, b, 80 €) | . L 1d 187,399,368,
e Reduction claimed for blockage or other factors reported on lines 1a and
1c (attach detalled explanaton) .~~~ | 1e |
2 Acquisttion indebtedness applicable toine 1 assets 2 0.
3 Subtracthne2fromlnetd TS T T 3 187,399, 368.
4 Cash deemed held for chantable actvities Enter 1 1/2 % of line 3 (fo'r gréa.te'r amount, see bégé 250f
thenstructions) 4 2,810,991,
5 Net value of noncharitable-use assets. Subtractline 4 fromline 3 Enter hereandon PartV,line4 | § 184,588,377.
Minimum investment return. Enter 5% of line 5 _ . . . . . . . 0 v v i e e e e 6 9,229,419,

i@l Distributable Amount (see page 25 of the instructions) (Section 4942(j)(3) and ())(5) private operating
foundations and certain foreign organizations check here p |:] and do not complete this part )
1 MimimuminvestmentreturnfromPart X, Ine 6 . . . . . . . . . . e e e e e e e 1 9,229,419.
2a Taxon investment income for 2010 from Part VI, line5 2a 282,070.
b Income tax for 2010 (This does not include the tax from PartVl) | 2b
c Add Ilnes zaand 2b ............................................. 2c 282’070
Distributable amount before adjustments Subtract line 2¢ from line 1 8,947,349,
Recoveries of amounts treated as qualifying distributions
Add |Ines 3 and 4 ..............................................
Deduction from distributable amount (see page 25 of the instructions) ... ...
Distributable amount as adjusted Subtract line 6 from line 5. Enter here and on Part XIl,

75T = S S 7 8,947,349,
11 @ Sl Qualifying Distributions(see page 25 of the instructions)

1 Amounts paid (including administrative expenses) to accomplish chantable, etc , purposes:

w

8,947, 349.

[ RS RRE-N

~No oA W

a Expenses, contributions, gifts, etc - total from Part |, column (d), lne26 1a 7,613,629,
b Program-related investments - total frompPartix8 ...~~~ 1b 0.
2 Amounts paid to acquire assets used (or held for use) directly in carrying out chantable, etc,
PUPOSES | e e L2 0.
3 Amounts set aside for specific charntable projects that satisfy the.
a Sutability test (pnor IRS approval requwed) 3a 0.
b Cash distribution test (attach the required schedule} . . . .. L, 3b 0.
4 Qualifying distributions. Add lines 1a through 3b Enter here and on Part V, line 8, and Part XIll, kne4 . 4 7,613,629.
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 N/A
6  Adjusted qualifying distributions. Subtract line 5 from line4 ...~ 6 7,613,629.

Note: The amount on line 6 will be used in Part V, column (b), In subsequent years when calculating whether the foundation
qualifies for the section 4940(e) reduction of tax in those years

Form 990-PF (2010)

JSA
0E1470 1 000

0818cp 7704 11/18/2011 2:55:33 PM V 10-8.2 58-207341~5000 PAGE 11




Form 990-PF (2010) 52-6072964 Page 9
Undistributed Income (see page 26 of the instructions)
(a) (b) (c) (d)
1  Distributable amount for 2010 from Part XI, Corpus Years pnor to 2009 2009 2010
me 7 | e e 8,947,349,
2 Undsstrnbuted income, If any, as of the end of 2010
a Enteramountfor2008only . ... .. ...
b Totalforproryears 20 _08 20 07 20 06
3 Excess distnbutions carryover, if any, to 2010
a From2005 _ _ . . ..
b From2006 ., ., ..
¢ From2007 _ _ . . . . 142,457.
d From2008 , ., .. 1,924,632.
e From2009 .. ..
f Total of ines 3athroughe _ . . .. . .. ... 2,067,089.
4 Qualfying distributions for 2010 from Part XII,
ined P $ 7,613,629,
a Applied to 2009, but not more than line 2a
b Applied to undistributed income of prior years (Election
required - see page 26 of the instructions) . , . . . .
¢ Treated as distributions out of corpus (Election
required - see page 26 of the instructions) | , ., .,
d Applied to 2010 distributable amount | | 7,613,629.
e Remaining amount distributed out of corpus 0.
5 Excess distributions carryover applied to 2010 1,333,720. 1,333,720.
(If an amount appears in 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 5 733,369.
b Prior years' undistnbuted income  Subtract
ine 4b fromlne2b ... ...,
¢ 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 lne 6c from Ilne 6b Taxable
amount - see page 27 of the instructions | .
e Undistibuted income for 2009 Subtract line
4a from line 2a Taxable amount - see page
27 of theinstructons . . . .. .. .. .. ..
f Undistnbuted income for 2010 Subtract lines
4d and 5 from line 1 This amount must be
distrbuted m 2011, ., .. ... ... ..
7 Amounts treated as distnbutions out of corpus
to satisfy requrements imposed by section
170(b)(1)(F) or 4942(g)(3) (see page 27 of the
nstructions) . . . .. ... ... e e e
8 Excess distnbutions carryover from 2005 not
applied on kne 5 or line 7 (see page 27 of the
mstructions) . . . . . . . 0 e e e e e e e e ..
9 Excess distributions carryover to 2011.
Subtractines 7 and 8 fromhne6a , . . ., . 733,369.
10 Analysisof ine 9
a Excess from 2006
b Excess from 2007 , , .
¢ Excess from 2008 _ , . 733,369.
d Excess from 2009 . . .
e Excess from2010 ., . .
Form 990-PF (2010)
JSA
0E1480 1 000
0818Cp 7704 11/18/2011 2:55:33 PM vV 10-8.2 58-207341-5000 PAGE 12




Form 990-PF (2010)
Z1i3 Q' Private Operating Foundations(see page 27 of the instructions and Part VII-A, question 9)

1a

52—607*4

Page 10

NOT APPLICABLE

If the foundation has received a ruling or determination
foundation, and the ruling Is effective for 2010, enter the date of the ruling

lefter that it 1s a pnvate operating

Check box to indicate whether the foundation I1s a pnvate operating foundation descnbed in section

Enter the lesser of the ad-
Justed net income from Part
| or the miimum Investment
return from Part X for each
year histed

Qualifying distnbutions from Part
Xil, line 4 for each year hsted

Amounts ncluded in fine 2c not
used drrectly for active conduct
of exempt activities . . . . .

Qualfying distrbutions made
drrectty for active conduct of
exempt activites Subtract line
2d fromne2¢c | |, ., .
Complete 3a, b, or ¢ for the
altemative test relied upon

"Assets” alternative test - enter

(1) Value of all assets .
{2) value of assets qualifying
under section
49420)(3)B)N. « .+ - -
"Endowment” alternative test-
enter 2/3 of miumum nvest-
ment return shown in Part X,
Iine 6 for each year listed
"Support” alternative test - enter

(1) Total support other than
gross Investment income
(interest, dividends, rents,
payments on secuntes
loans (section 512(a)(5)).
or royalbes) |

(2) Support from  general
public and 5 or more
exempt organizations as
provided In section 4942
()6 =) () R

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

[ | a942()

3)or | | 4942)(5)

Tax year

Prior 3 years

(a) 2010

(b) 2009

(c) 2008

(d) 2007

(e) Total

E4E 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 28 of the instructions.)

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 contnbuted more than $5,000). (See section 507(d)(2) )

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

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

Check here>|:| if the foundation only makes contributions to preselected charntable organizations and does not accept
unsolicited requests for funds If the foundation 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 in which applications should be submitted and information and matenals they should include:

NO DEADLINES EXIST - APPLICATIONS ARE REVIEWED AS RECEIVED

Any restrictons or hmitations on awards, such as by geographical areas, chartable fields, kinds of institutions, or other

1 Information Regarding Foundation Managers:
a
N/A
b
N/A
2
a
ATTACHMENT 16
b
ATTACHMENT 17
c Any submission deadlines
d
factors:
ATTACHMENT 18
0E14§jﬂs¢ 000

0818Cp 7704

11/18/2011 2:55:33 PM

v 10-8.2

58-207341-5000

Form 990-PF (2010)
PAGE 13



Form 990-PF (2010) 52-6072964 Page 11
E®AA Supplementary Information (continued)
3 Grants and Contributions Paid During the Year or Approved for Future Payment
Recipient "o any relonsp lo” | Foundation Purpose of grant
tatus of pose ot grant or Amount
Name and address (home or business) D o aatostor recpient contnbution
a Paud duning the year
ATTACHMENT 19
LT O > 3a 7,013,882,
b Approved for future payment
1K | P R R R I A I R R N N R T R N S T R S S S o S P R > 3b
Form 990-PF (2010)
JSA
0E1491 1000
0818CP 7704 11/18/2011 2:55:33 PM V 10-8.2 58-207341-5000 PAGE 14




Form 990-PF (2010) 52-6072964 Page 12
Analysis of Income-Producing Activities
Enter gross amounts unless otherwise indicated Unrelated business income Excluded by section 512, 513, or 514 Related (:r) exempt
(a (b) (c) (d) function income
1 Program service revenue Business coda Amount Exclusion code Amount Eﬁgfngﬁggt%?‘gf)
a
b
c
d
e
f

g Fees and contracts from government agencies
Membership dues and assessments | | | | |
Interest on savings and temporary cash investments

Dividends and interest from secunties | | _ | 14 2,609,142,

Net rental income or (loss) from real estate

g b WN

Net rental income or (loss) from personal property
Other investment income

Gain or (loss) from sales of assets other than inventory 18 12,088,529.

w o N

Net income or (loss) from special events

10 Gross profit or (loss) from sales of inventory . .
11 Other revenue a

b ATTACHMENT 20 -200,087. 449,303.
c
d
e
12 Subtotal Add columns (b), (d), and(e) . . . . -200,087. 15,146,974.

13 Total Addhne 12, columns(b),(d),and(e) . . . . . . . . ... . . e e e
(See worksheet in line 13 instructions on page 29 to verfy calculations )
EL19.4"IE:3 Relationship of Activities to the Accomplishment of Exempt Purposes

13 14,946, 887.

Line No. Explain below how each activity for which income 1s reported n 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 page 29 of the
v
instructions )
Form 990-PF (2010)
JSA

0E1492 1 000

0g818cp 7704 11/18/2011 2:55:33 PM V 10-8.2 58-207341-5000 PAGE 15




Form 990-PF (2010) 52-60 lz 964 Page 13

Information Regarding Transfers To and Transactions and Relationships With Noncharitable

Exempt Organizations

Did the organizaton directly or indirectly engage in any of the following with any other organization described Yes | No
in section 501(c) of the Code (other than section 501(c)(3) organizations) or In sectton 527, relating to political

organizations?

Transfers from the reporting foundation to a noncharitable exempt organization of

(1) Cash L L e e e e e 1a(1) X
(2) Otherassets | . | . . . . . . i i it it e e e e e e e e e e e e 1a(2) X
Other transactions

(1) Sales of assets to a nonchantable exempt orgamization | . . . .. L L L L L L e e e e e e e e e e e e e 1b(1) X
(2) Purchases of assets from a noncharitable exempt organization . . . . . . L L L . s e s e e e e e e e e e e 1b(2) X
(3) Rental of facilities, equipment, orotherassets | . . . . . . . L L. L L. L e e e e e 1b(3) X
(4) Reimbursement armangements | . . . . . . . . . u v vt u e e e e e e e e e 1b(4) X
(5) Loans Orl0an QUAANIEES . . . . . o v v v v v e e e e e e e e e e e e e 1b(5) X
(6) Performance of services or membership or fundraising SoliCItatioNs | . . . . . . . L .t e e e e e e e e e e e 1b(6) X
Sharing of facihties, equipment, matling lists, other assets, or paid employees . . . . . . . . v v 0 et e e e e e e e 1c X

If the answer to any of the above 1s "Yes,” complete the following schedule Column (b) should always show the far 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 in column (d} the value of the goods, other assets, or services received

(a) Line no (b) Amount involved (c) Name of nonchantable exempt organization (d} Description of transfers, transactions, and sharing arrangements
N/A N/A
2a Is the foundation directly or indirectly affitated 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 o' .. D Yes @ No

b If "Yes," complete the following schedule

(a) Name of organization (b) Type of organization {c) Description of relationship

Under penalties of penury, | dedare that | have examined this return, including accompanying schedules and statements, and to the best of my knowledge and
Si gn belef, it 1s true, correct, and complete Declaratign of prepgrer (other than taxpayer or fiduciary) i1s based on all information of which preparer has any knowledge
Here | ), : - X /8-20-4| WK Fxeeillva PiresTon
Signature of officer or trustee Date Title
Pnnt/Type preparer's name "Preparer’s signature Date PTIN

Check[__]if

Paid JHIc/ Clﬂb/gw/ //W = /] /4/]/ self-employed| P00252478

Preparer
Use Only {Fim's address p» 500 EAST PRATT STREET, SUITE 200

Firm's name B REZNICK GROUP, P.C. Firm's EIN p»52-1088612

BALTIMORE, MD 21202-3100 | Phoneno 410-783-4900

JSA

Form 990-PF (2010)

0E1493 1 000 |

0818cP 7704 11/18/2011 2:55:33 H vV 10-8.2 58-207341-5000 PAGE 16




THE FRANCE-MERRICK FOU\QTION INC
FORM 990-PF - PART IV

52-6072964

CAPITAL GAINS AND LOSSES FOR TAX ON INVESTMENT INCOME
P
Date Date sold
Kind of Property Description EE)F acquired
Gross sale Deprectation Cost or FMV Ad] basis Excess of Gain
price less allowed/ other as of as of FMV over or
expenses of sale allowable basts 12/31/69 12/31/69 ad) basis (loss)
SEE SCHEDULE ATTACHED VAR VAR
119482482. 107553207. 11929275.
OTHER REALIZED GAINS VAR VAR
159,254. 159,254.
TOTAL GAIN (LOSS) . ii i ettt et ittt ittt ettt e tee e e enennanan 120885289.
JSA
0E1730 1000
poglscp 7704 11/18/2011 2:55:33 PM V 10-8.2 58-207341-50 PAGE 17
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THE FRANCE-MERRICK FOUNDA,ON, INC . 52-6072964

ATTACHMENT 6

FORM 990PF, PART I - TAXES

REVENUE
AND
EXPENSES
DESCRIPTION PER BOOKS

EXCISE TAX 89,680.

TOTALS 89,680.

ATTACHMENT 6
0g818cp 7704 11/18/2011 2:55:33 PM V 10-8.2 58-207341-50 PAGE 23




FZ HO¥d
L INUWHOVYLLY

"268°60<¢

"vev’e

"000’68

922’1

"E9L

"EGT’S

"0

6106

"0

"0

"LS0’ETT

"0

062761
sdsoddnd

ITEYIIYVHO

000S-TFELOC-86

2°8-0T A Wd £€£:9G:¢

L INIWHOVYLLY

796c2L09-2S

"78G '86L "GLY '8P0 T
"789 "80T’¢€
"00G8‘1¢€ "00S‘02T
"0b "99z'1
"862 "T90°T
"8€G‘Z "T1697°L
916 ‘LT 916 ‘LT
"6T10'6 "LEO’ST
"LSL'6ET “LSL'6ET
"L92 "L9¢
01909 "L997¢€8T
"92G6‘0¢€S "92S’0€S
"6Ch’S "6L9°F2Z
HWOONT SM00d d3d
INIWLSHANI SHSNHEAXH
LAN aNvy
ANNIATI

SIVIOL

T10Z/8T/11

FOLL 408180

SNNOd TTOdAYd
SHHAd SY0LIOUYId
STIVHN

SNOILAIYDSdAS ANV SENd

ANOHdHATHL

ASNEdXH INVYIOD-NON

HONYINSNI
SYddd TYIAOLSND

ASNEAXd dANIAIAIQ MDOO0LS
SHSNHdXH HAILVILSINIWAY HHHLO
SHEA XJOSIAAVY INIWLSHANI

SEHSNAdXY TTOJdAVd

NOILATIYDSHA

SASNIAXYT ddHLO - I Id¥d "dd066 WJ0O4

ONI ‘NOILVANNOA MOIYYHW-HONVIA HHL




8 LNHWHOVILVY

§Z d9vd 000G-TVELOC-8G Z'8-0T A W4 €€:66:Z TT0Z/8T/TT FOLL dD8T80

0 0 6CE Y SIVIOL

‘0 0 ‘62¢’'Y ASNAAXH AIV¥dddd
AWI ANTYA Y00d I0TYA M00" NOILdId0S4dd
HNIANA HNIANA HONINNIOELG

SHADYYHD Add¥EIdd ANV SUSNAAXH dIVdddd - II I¥9¥d ‘3d066 WIOJ

8 LNAWHDVLLY

7962L09-26

ONI ‘NOILVANNOA MOTYYHW-IDONVIA HHI




2°8-0T A W4 €€:6G6:¢Z TTI0Z/8T/TT ¥0LL dD8T80

TYIOL SNOILVY2ITHO SN

9z d9vYd 0006-TPELOZ-8S
6 INIWHOVILY
"99€ "856 ¢ "8027718°¢C
"99€£°856°¢ "80C°Z18°C
AR INTYA M0049
ONIANJ ONIANI

6 LNAIWHDVYL.LY

7962L09-265

TLVLTSEL

TLVL'ShL SNOILVUYDITIO TYLNIWNNIZAOD "S7'1
ANTYA 004 NOILAIYDSHEd
DNINNIDHL

SNOIIVOITAO dIVLS ANV "S°N - II Id¥d 'dd066 WJOJ

ONI ‘NOILVYANNOd MOTEYIAN-IONVIA HHL




2'8-0T A Wd €€:66:Z TI0Z/8T/IT VFOLL 428180

LT d9Yd 000G-Tv€L0Z-8S
0T INIWHOVLLY
€69 0P S TLZEV6C6¢E
"€690FC PSS TLZE'veT6E
AR dNTYA Y004
ONIANJ ONIANT

0T ILNHWHOVYLLIVY

y96¢L09-¢S

"0L8 'GVvE '9G STYILOL

"0T8°‘SkE ‘9SG SMO0LS FIYI0dY0D JILSHWOd
HNIYA H00d NOILdId0SHEA
ONINNIDHLG

MOOLS JLYY0dd0d - II I¥¥d ‘dd066 WJOJ

ONI ‘NOILVANNOd MOITYdHIW-HONVYI HHL




8z d9vYd 000G-TFEL0Z-8S
1T INIWHOVILY
“IvL'6G8°G "GG8 1000
"IPT’6G87S "GG8’T10079
ART AOTYA MOOd
ONIANA ONIANA

TT ILNHWHOYLLY

7962L09-26S

Z°8-0T A Wd €€:6G6:¢ TT10Z/8T/IT PFOLL dO8180

"OTTL'TLL"8 STYILOL

"OTT‘TLL’S SANOY JIVI0dd0d JILSHWOd
I0TYA 00" NOILdId0S4dd
ONINNIDHAL

SANOd HAIVIO4d0D - IT I¥¥d ‘d4d066 WIOd

ONI ‘NOILVANANOd MOTHYHW-HONVYA HHL




62 99Yd 000G-TVEL0Z-8S
¢T LNAWHOVYILY
"ET0'0EG'TLT "8¥Z 2LV ‘911
“898‘6TV ‘61 "0EP ‘687 ‘GT
‘€67 ’'806°F "691‘PT9'¥
"00F ‘LEE’'Z9 "GIT'0LY'T9
0 0
"GZZ'1S OLb ‘S
"LZ0'E18'v2 "$90/G68 ‘€
ART A0 IYA Y004
HNIANF ONIANZ

¢T LNUIWHOVLLVY

y962L09-26

C'8-0T A Wd €£€:6G:¢ TT0Z/8T/TT PFOLL dAD8T80

“0CE "€6€ 80T STYIOL
"0ER ‘687 ‘GT aNnd =904dH™
"89C'T1G6'Y SAILINDA NOITIOA
‘989 ‘T6FV‘6€C SANNA TYNILAW
"860°GTT SNOIILAQ 1nd
AAES SANDIILNY NI INIWLSHIANI
"89€/28L'8F SATHSYANIYYd NI INIWLSHANI
TNIYA 004 NOIIdId90SAd
ONINNIOAL

SINAWNISIANI JIHILO - II I¥v¥d ‘dd066 WJOJ

ONI ‘NOILVANNOd MOIYdHW-FONYEA HHL




0€ 4UdDvYd 0006-TPELOC-8S
€T INEWHOVLLY

. XA YA

"0 "0

"6ze’y "62€’Y

"00T'% "00T’%
ARd INTYA Y0049
DONIJNI ONIANT

€1 INJWHOVYLLV

796CL09-2S

2°8-0T A W4 €£:9G:Z TT10Z/8T/TT POLL 408180

"00T"%9

"000°09
"0
"00T’P

dO0TYA XM00d
DNINNIDHY

STYLOL

ATIYATIIDHY XYL dSIOXH TYdHAdA
ANNd IONYINSNI LNHNAOTAWINN dW
LISOddd ALIANDHS

NOILdIYDSHd

SLESSY YUHIO - II I¥vd ‘dd066 WJ0d

ONI “‘NOILVANNOA MOIYIFAW-IAINVIA JHL



THE FRANCE-MERRICK FOUNDA!ION, INC

FORM 990PF, PART II - OTHER LIABILITIES

BEGINNING ENDING
DESCRIPTION BOOK VALUE BOOK VALUE
EXCISE TAXES PAYABLE 29,653, 0.
TOTALS 29,653, 0.
ATTACHMENT 14
0818Cp 7704 11/18/2011 2:55:33 PM V 10-8.2 58-207341-50 PAGE 31

52-6072964

ATTACHMENT 14
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. 52-6072964

ATTACHMENT 16

THE FRANCE-MERRICK FOUNDA!.ON, INC

FORM 990PF, PART XV - NAME, ADDRESS AND PHONE FOR APPLICATIONS

ROBERT W. SCHAEFER

2 HAMILL ROAD, SUITE 302
BALTIMORE, MD 21210
410-464-2004

ATTACHMENT 16
0818CP 7704 11/18/2011 2:55:33 PM V 10-8.2 58-207341-50 PAGE 35




THE FRANCE-MERRICK FOUNDAL'ON, INC 52-6072964

ATTACHMENT 17

990PF, PART XV - FORM AND CONTENTS OF SUBMITTED APPLICATIONS

APPLICATIONS SHOULD INCLUDE INFORMATION DESCRIBING THE ORGANIZATION
AND THE PURPOSE FOR WHICH THE FUNDS WILL BE USED.

ATTACHMENT 17
0giscp 7704 11/18/2011 2:55:33 PM V 10-8.2 58-207341-50 PAGE 36




THE FRANCE-MERRICK FOUNDAN!ON, INC 52-6072964

ATTACHMENT 18

990PF, PART XV - RESTRICTIONS OR LIMITATIONS ON AWARDS

APPLICATIONS ARE LIMITED TO ORGANIZATIONS THAT QUALIFY UNDER
SEC 501 (C) (3) .

ATTACHMENT 18
0818Ccp 7704 11/18/2011 2:55:33 PM V 10-8.2 58-207341-50 PAGE 37




8¢ 3ovd 0006-TrEL0Z-8S Z 8-0T A Wd €€ §S ¢ 1102/8T1/11 y0LL 408180

6T INIWHOVILY

TCEEYI0T QIVd SNOILNGIYINOD TYIOL

NOILYZINYDAO
ALIWYHD 2ITgnd

LNAIAIDAY FHI IO IS04¥Nd JIHSITAVLISSHE
JNON J3HOVLIVY ITNAIHOS JIS

288 ‘ET0’L JHL HIIM JONVA40DDY¥ NI Q3sSn 38 Ol IV SINVED

SSTUAAY GNY JWUYN INIIJIDFA

NOILASININQD ¥O INVEI JO IS0d¥nd LNIIJdIDEY 40 SNIVLS NOILVANNOL
anvy

¥OLNFGIYINOD TYILNYLSHNS OL dIHSNOILVTIY

LNOOWY

61 LNIWHOVLIY

IYIX JHL INIEIT UIVd SNUILIMEIELINOD UNY SLNVEY = AX L¥Vd “ddUbb6 WHUL

¥962L09-26 ONI ‘NOIIVANNOI MDIUYIW-ADNVEA FHL




6€ dOVYd 000S-TPEL0C-8G 2°'8-0T A Wd €£:9G:Z TT0Z/8T/TT ©¥0OLL 438180
02 INHWHOVLIY

“COE"6VY 180 700¢- STYIOL

"89G ‘ERE 91 "L80'002- 06€TES JWOONI JdIHSYINLIVA

"Z6L°89 10 HWOONI ¥AHLO

"0L8’€EE 10 FWOONI NOILVY9ILIT

"680°¢C 81 NIVO XDNA¥IND

"v86 8T AONYHOXT NOIHHOA
AWOONI NOILONNA LNNOWY qq0D INNOWY q00D NOILAI¥DS3d
LAWIXA 90 JdIVTIE NOISNTIOXA SSANISNG

0¢ LNIWHOV.LLVY

ANNIATY JTHIO J0 SISATUNY - V-IAX Ldvd ‘dd-066 WdO4

7962L09-26 ONI ‘NOILVANNOA MOIYYIW-HONVIA dHL




SCHEDULE D . . OMB No 1545-0092
(Form 1041) Capital Gains and Losses
Department of the Treasury > Attach to Form 1041, Form 5227, or Form 990-T. See the Instructions for 2@ 1 0
Internal Revenue Service Schedule D (Form 1041) (also for Form 5227 or Form 990-T, if applicable).
Name of estate or trust ] Employer identification number

THE FRANCE-MERRICK FOUNDATION, INC 52-6072964

Note: Form 5227 filers need to complete onlyParts | and Il

m Short-Term Capital Gains and Losses - Assets Held One Year or Less

(a) Description of prope (b) Date acquired {c) Date sold

rty
(Example 100 shares 7% preferred of "Z" Co ) (mo , day, yr) (mo , day, yr) (d) Sales price

(e) Cost or other basis
(see instructions)

(f) Gain or (loss) for
the entire year
Subtract (e) from (d)

1a

b Enter the short-term gain or (loss), if any, from Schedule D-1, Iine 1b
2 Short-term capital gain or (loss) from Forms 4684, 6252, 6781, and 8824

3 Net short-term gain or (loss) from partnerships, S corporations, and other estates or trusts
4 Short-term capital loss carryover Enter the amount, if any, from line 9 of the 2009 Capital Loss

Carryover Worksheet
5 Net short-term gain or (loss). Combine lines 1a through 4 in column (f) Enter here and on line 13,

column (3)onthe back . . . . . . . . . L . e e e e e e e e e e e e e 4 e 4 e 4 e e e s e e

1b 12,088,529.

L) 12,088,529.

Long-Term Capital Gains and Losses - Assets Held More Than One Year

(f) Gain or (loss) for
D t f el (b) Date acquired c) Date sold (e) Cost ther b
(Example (%0 zz;rrlgslggﬁopg?e‘:r;iy of "Z" Co) {mo, day?ylr ) ((mz) , day, yr) (d) Sales price e)(sege |r$srtr(:1cl?cr>nsa)Sls Sumfaﬁ?:g)efr{)en:r( d)
6a
b Enter the long-term gain or (loss), If any, from Schedule D-1,line6b . . . . . . ... ... .. ... .. ... 6b
7 Long-term capital gain or (loss) from Forms 2439, 4684, 6252, 6781, and 8824 . . . . .. ... ... .. 7
8 Netlong-term gain or (loss) from partnerships, S corporations, and other estates ortrusts ~ _ _ . . . .. .. 8
9 Capttalgaindistributions L i e e e 9
10 GamnfromForm 4797, Partl L e e 10
11 Long-term capital loss carryover. Enter the amount, if any, from line 14 of the 2009 Capital Loss
Camryover Worksheet . e e e 11 _{( )
12  Net long-term gain or (loss). Combine lines 6a through 11 in column (f) Enter here and on line 143,
column (3)onthe back . . . . . . .t i i v i it e e e e e e e e e e e e e e e e e aee e ae s > | 12

For Paperwork Reduction Act Notice, see the Instructions for Form 1041.

JSA
0F1210 2 000

0818Ccp 7704 11/18/2011 2:55:33 PM V 10-8.2 58-207341-5000

Schedule D (Form 1041) 2010

PAGE 42




Schedule D (Form 1041) 2010 Page 2
Summary of Parts | and Il (1) Beneficiaries’ (2) Estate's
Caution: Read the instructions beforecompleting this part. (see instr) or trust's (3) Total
13 Netshorttermgainor(loss) , . . . ... ... ........... 13 12,088,529.
14 Net long-term gain or (loss):
a Totalforyear ., . ... ... ... ... ... . ... 14a
b Unrecaptured section 1250 gain (see line 18 of the wrksht) | . _ . . 14b
¢ 28%rategan | e 14c
15 Total net gain or (loss). Combine ines 13and 14a  _ _ . .. » {15 12,088,529.

Note: Ifine 15, column (3), 1s a net gain, enter the gain on Form 1041, ine 4 (or Form 990-T, Part |, Iine 4a) If ines 14a and 15, column (2), are net gains, go
to Part V, and do notcomplete Part IV If ine 15, column (3), 1s a net loss, complete Part IV and the Capital Loss Carryover Worksheets necessary

Part IV Capital Loss Limitation
16 Enter here and enter as a (loss) on Form 1041, ine 4 (or Form 990-T, Part |, line 4c, if a trust) , the smaller of
a The loss on hne 15, column (3) or b $3,000 16

Note: /f the loss on line 15, column (3), 1s more than $3,000, orif Form 1041, page 1, line 22 (or Form 990-T, line 34), is a loss, complete the Capital Loss
CarryoveiWorksheeton page 7 of the instructions to figure your capital loss carryover

Tax Computation Using Maximum Capital Gains Rates

Form 1041 filers. Complete this part only If both lines 14a and 15 in column (2) are gains, or an amount 1s entered n Part | or Part Il and
there is an entry on Form 1041, line 2b(2), and Form 1041, ine 22, 1s more than zero

Caution: Skip this part and complete the worksheet on page 8 of the instructions if

e Either line 14b, col (2) or Iine 14c, col (2) 1s more than zero, or

e Both Form 1041, line 2b(1), and Form 4952, Iine 4g are more than zero

Form 990-T trusts. Complete this part only if both lines 14a and 15 are gans, or qualified dividends are included In income in Part |
of Form 990-T, and Form 990-T, Iine 34, I1s more than zero Skip this part and complete the worksheet on page 8 of the Instructions If
either line 14b, col (2) or fine 14c, col. (2) is more than zero

17  Enter taxable income from Form 1041, ine 22 (or Form 990-T, line 34) L. 117
18 Enter the smaller of ine 14a or 15 in column (2)
but not less than zero 18

19  Enter the estate's or trust's qualified dividends
from Form 1041, ine 2b(2) (or enter the qualified

dividends included in income in Part | of Form 980-T) _ , [ 19
20 Addlnes18and19 | . . ... .. .... ... 20
21 If the estate or trust 1s filing Form 4952, enter the

amount from line 4g, otherwise, enter -0- R s
22 Subtract hne 21 from line 20. If zero or less, enter-0- . , . . ... ... ... 22
23 Subtract ine 22 from line 17 If zero or less, enter-0- . . . . . .. .. ... 23
24 Enter the smaller of the amount on line 17 or $2,300 24

25 Is the amount on line 23 equal to or more than the amount on line 247
Yes. Skip ines 25 and 26; go to line 27 and check the "No" box.

No. Enter the amountfromhne 23 _ _ . . . . . . .. . ... ... .... 25
26 Subtractline 25fromline24 . . L., 26
27  Are the amounts on lines 22 and 26 the same?
Yes. Skp lines 27 thru 30, go 1o ine 31 D No. €nter the smaller of line 17 or iine 22 27
28 Enter the amount from line 26 (If ine 26 1s blank, enter-0-) . . ... .. .. 28
29 Subtracthne 28 fromline 27 . . . . . . ... 29
30 Multiply e 29 by 15% (15) . . . . . L e e e 30
31 Figure the tax on the amount on line 23 Use the 2010 Tax Rate Schedule for Estates and Trusts
(see the Schedule Ginstructions in the instructions for Form 1041) _ . . . . . ... .. ... . ... .. 31
32 AdINes 30 and 31 | .. .. 32
33 Figure the tax on the amount on hne 17. Use the 2010 Tax Rate Schedule for Estates and Trusts
(see the Schedule Ginstructions in the instructions for Form 1041) . . . . . . . ... ... ... ... 33
34 Tax on all taxable income. Enter the smaller of ine 32 or line 33 here and on Form 1041, Schedule
G,line 1a (or Form 990-T, Ine 36) . . . . . o v i i i i v i i e e et e e e a4 e e e e e ee e e aeas 34
Schedule D (Form 1041) 2010
JSA

0F1220 2 000
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The France-Merrick F&ianon, Inc.
52-6072964
Schedule of Grants Paid

Name

ABILITIES NETWORK
ACTION IN MATURITY
AMERICAN BIRD CONSERVANCY

AMERICAN RED CROSS - CENTRAL MD CHAPTER

ARCHDIOCESE OF BALTIMORE

ASSOCIATION OF BALTIMORE AREA GRANTMAKERS

B & O RAILROAD MUSEUM

BALTIMORE CITY FOUNDATION

BALTIMORE COMMUNITY FOUNDATION
BALTIMORE CONSERVATORY ASSOCIATION

BALTIMORE EDUCATIONAL SCHOLARSHIP TRUST

BALTIMORE HOMELESS SERVICES
BALTIMORE MEDICAL SYSTEM
BALTIMORE MUSEUM OF INDUSTRY, INC

BALTIMORE SCHOOL FOR THE ARTS FOUNDATION

BALTIMORE STATION

BALTIMORE YOUTH LACROSSE FOUNDATION
BISHOP JOHN T WALKER SCHOOL
BLAIR ACADEMY

B'MORE CLUBHOUSE

BOYS' LATIN SCHOOL OF MARYLAND
BRYN MAWR SCHOOL

CAL RIPKEN, SR FOUNDATION

CAMP FIRE USA

CAMP PASQUANEY

CATHOLIC CHARITIES

CENTRAL SCHOLARSHIP BUREAU
CENTRO DE LA COMUNIDAD, INC
CHESAPEAKE BAY FOUNDATION
CHILD FIRST AUTHORITY, INC
CHILDREN OF ZION VILLAGE, INC
CHOCORUA ISLAND CHAPEL
CHOSEN CHILDREN USA

CHRYSALIS HOUSE

CHURCH OF THE NATIVITY

CITY NEIGHBORS CHARTER SCHOOL
COMMUNITIES IN SCHOOLS

Coppin STATE UNIVERSITY DEVELOPMENT FDN
CREATIVE ALLIANCE

CRISTO REY JESUIT HIGH SCHOOL
CYSTIC FIBROSIS FOUNDATION
DAYSPRING PROGRAMS

DUKE UNIVERSITY

EVERYMAN THEATRE

FATHER MARTIN'S ASHLEY

FIELD SCHOOL

FIRST FRUITS FARM, INC.

GARDEN HARVEST

GARRETT-JACOBS MANSION ENDOWMENT FUND

GARRISON FOREST SCHOOL
GBMC FOUNDATION
GETTYSBURG COLLEGE FUND
GILMAN SCHOOL

Amount

500 00
27,000 00
1,000 00
700.00
37,500.00
7,200.00
54,000.00
5,000.00
776,500.00
500 00
5,000 00
50,000 00
150,000 00
10,000.00
2,900 00
50,500.00
13,333.00
48,000.00
63,334 00
25,000 00
100,000 00
1,000 00
50,000 00
14,000.00
3,670 00
9,934.00
25,000.00
10,000.00
10,500 00
18,000 00
667 00
2,000 00
500 00
50,000 00
15,000 00
100,000 00
20,000.00
2,000.00
30,000.00
50,000.00
1,700 00
125,000 00
59,000 00
250,000 00
500 00
6,000 00
40,000 00
24,000.00
50,000 00
60,000 00
50,000 00
500 00
12,332.00

Page 1 of 3




Name.

GOOD SHEPHERD CENTER

GOUCHER COLLEGE

GOVAN ECUMENICAL DEVELOPMENT CORPORATION
GREENMOUNT SCHOOL

HABITAT FOR HUMANITY OF THE CHESAPEAKE
HAMPDEN FAMILY CENTER

HANDEL CHOIR OF BALTIMORE

HARFORD FAMILY HOUSE

HEALTH CARE FOR THE HOMELESS, INC
HEBCAC

HIPPODROME FOUNDATION, INC

HOUSE OF RUTH

INDEPENDENT COLLEGE FUND OF MARYLAND
INSTITUTE FOR CHRISTIAN & JEWISH STUDIES
INSTITUTE FOR INTEGRATIVE HEALTH

IRVINE NATURE CENTER

JHU - SCHOOL OF MEDICINE

JHU / HOMEWOOD

JHU SCHOOL OF NURSING

JULIE COMMUNITY CENTER

KENNEDY KRIEGER INSTITUTE

LIGHT HOUSE - ANNAPOLIS AREA MINISTRIES
LIGHT OF TRUTH CENTER

LIVING CLASSROOMS FOUNDATION

LOON PRESERVATION COMMITTEE

LOYOLA HIGH SCHOOL, BLAKEFIELD

LYRIC FOUNDATION

MARYLAND BUSINESS ROUNTABLE FOR EDUCATION
MARYLAND FOOD BANK

MARYLAND HEALTHCARE EDUCATION INSTITUTE
MARYLAND HISTORICAL SOCIETY

MARYLAND HUMANITIES COUNCIL

MARYLAND INSTITUTE COLLEGE OF ART
MARYLAND NEW DIRECTIONS

MARYLAND SCHOOL FOR THE BLIND
MARYVALE PREPARATORY SCHOOL
MCDANIEL COLLEGE

MCDONOGH SCHOOL

MEALS ON WHEELS

MERCY HEALTH SERVICES

MISSION HELPERS OF THE SACRED HEART
MORGAN STATE UNIVERSITY FOUNDATION
MOTHER SETON ACADEMY

NATIONAL AQUARIUM IN BALTIMORE

NO GREATER SACRIFICE FOUNDATION
NOTRE DAME OF MARYLAND UNIVERSITY
NOTRE DAME PREPARATORY

OPPORTUNITY BUILDERS, INC

OUR LADY STAR OF THE SEA SCHOOL

PARK SCHOOL

PARKS AND PEOPLE FOUNDATION

PAUL'S PLACE

PEDIATRIC AIDS/HIV CARE, INC

PORT DISCOVERY

PRINCETON UNIVERSITY

PROJECT LIBERTY SHIP-BALTIMORE, INC
SALESIANUM SCHOOL

Amount

25,000 00

200,000 00
100,000 00
20,000 00
50,000 00
2,000.00
15,000.00
65,000 00
100,000 00
85,000 00
13,334 00
50,000 00
5,000 00
101,000 00
20,000 00
56,000.00
-6,371.96
100,000.00
6,666.00
20,000 00
100,000 00
50,000 00
48,000.00
5,000 00
500 00
1,000 00
250,000 00
30,000 00
50,000.00
3,333 00
45,000 00
3,000 00
300,000 00
10,000 00
25,000.00
100,000.00
100,000.00
7,000 00
50,000 00
100,000 00
20,000 00
2,000 00
120,000.00
100,000.00
3,000.00
100,000.00
1,000.00
50,000.00
9,000 00
100,000 00
50,000 00
500.00
1,600 00
50,000.00
1,000.00
1,000.00
700.00

Page 2 of 3




Name.

SCHOOL SISTERS OF NOTRE DAME

SEED FOUNDATION

SHRIVER HALL CONCERT SERIES

SIBLEY MEMORIAL HOSPITAL FOUNDATION
SOME

SOUTH BALTIMORE LEARNING CENTER
SQUAM LAKES ASSOCIATION

SQUAM LAKES CONSERVATION SOCIETY
ST AGNES HOSPITAL FOUNDATION, INC
ST ALBANS CHURCH

ST. ALBANS SCHOOL

ST. AMBROSE HOUSING AID CENTER

ST JOHN THE EVANGELIST CHURCH, HYDES
St JOHN'S COLLEGE

ST JOSEPH MEDICAL CENTER FOUNDATION
ST LAWRENCE UNIVERSITY

ST MARGARET PARISH

ST MARY'S SCHOOL

ST MARY'S SEMINARY & UNIVERSITY

ST PAUL'S SCHOOL

ST STEPHENS SCHOOL

ST TIMOTHY'S SCHOOL

ST URSULA SCHOOL

STEVENSON UNIVERSITY

SUMMIT SCHOOL

SUSANNA WESLEY HOUSE, INC

TANDEM FRIENDS SCHOOL

TEACH FOR AMERICA

THE 2030 GROUP

THE CHILDREN'S GUILD

THE MARYLAND SPCA

THE MARYLAND STATE BOYCHOIR

THE NATURE CONSERVANCY

THE ODYSSEY SCHOOL

THE UNIVERSITY OF THE SOUTH

TOWSON UNIVERSITY FOUNDATION, INC
TRUST FOR PUBLIC LAND

TRUSTEES OF THE BCC SCHOLARSHIP FUND
TUERK HOUSE

U S LACROSSE FUND

U S LIGHTHOUSE SOCIETY

UMBC FOUNDATION

UNITED WAY OF CENTRAL MARYLAND
UNIVERSITY OF BALTIMORE EDUCATIONAL FDN
UNIVERSITY OF BALTIMORE FOUNDATION
UNIVERSITY SYSTEM OF MARYLAND FOUNDATION
URBAN TEACHER CENTER

VILLAGE AT HOME

VILLAGE LEARNING PLACE

WASHINGTON COLLEGE

WILLIAMS COLLEGE

WOODBERRY FOREST SCHOOL

WORLD WILDLIFE FUND

. Amount

500.00
250,000.00
25,000 00
1,500.00
2,000.00
24,500 00
2,000 00
2,000.00
50,000.00
40,000.00
50,000 00
42,000.00
1,000 00
50,000.00
50,000 00
3,500 00
800.00
20,000.00
1,500.00
90,000.00
500 00
30,700 00
1,000 00
100,000.00
20,000 00
3,000 00
500.00
50,000.00
13,334.00
-50,000 00
55,700 00
15,000 00
5,000 00
500 00
500.00
100,000.00
100,000.00
10,000.00
500.00
1,000 00
29,000 00
20,000.00
132,167.00
2,000.00
13,000.00
152,000.00
25,000.00
5,000.00
30,000 00
2,250 00
3,000 00
500 00
2,000 00
7,013,882.04
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Prepared by State Street

Base Currency USD - US DOLLAR

Fund AssotiD Secunty Name Security Description Maturity Date Rate Trd Date Stl Date Soll Rate
§SB Trade ID Lot SharesiPar Pnncipal Net Cost Secunty Gnils Curr Gnils Net Grils
EQUITY
AUSTRALIAN DOLLAR
05CI 674249909 REDFLEX HOLDINGS LTD COMMON STOCK NPV 6/29/2010 7i212010 1171783
101MFU22864 358 2,753000  Local 631924 6226 22 9302 9302
Base 539284 479539 7938 51807 597 45
05Cl 674248909 REDFLEX HOLDINGS LTD COMMON STOCK NPV 81922010 8/24/2010 1116695
101MHNDB392 436 12974000  Local 3237013 2934218 302795 302795
Base 28987 44 22,599 14 271183 367677 6,388 30
05Ct 674249909 REDFLEX HOLDINGS LTD COMMON STOCK NPV 312011 y172011 0994382
111MCI17451 761 917 000 Local 235289 2,073 90 278 99 27899
Base 2,366 18 1587 30 28057 48821 768 88
osci 674249909 REDFLEX HOLDINGS LTD COMMON STOCK NPV 311472011 3172011 0992704
111MCJ13324 72 21564 000  Locat 54,878 22 48 769 45 6,108 77 6,108 77
Base 5528155 3756188 6,153 67 11 566 00 17,719 67
674249909 Total
Local 95,920 48 86,411 75 9,508 73 9,508 73
Base 9202801 6655371 922515 16 248 15 25474 30
AUSTRALIAN DOLLAR Total Local 9592048 8641175 950873 950873
Base 92028 01 66 553 71 922515 1624915 25474 30
Local 950873 950873
AUSTRALIAN DOLLAR Total Gains Base 9,225 15 16249 15 25474 30
AUSTRALIAN DOLLAR Net Gains/Losses Base 922515 16249 15 25474 30
CANADIAN DOLLAR
oscl 87261X959 TMX GROUP INC COMMON STOCK NPV 51162011 $/19/2011 0971200
111MEK28127 039 1443000 Local 63625 62 4125390 2231172 22,311 72
Base 6551238 39 657 32 2303513 281993 2585506
CANADIAN DOLLAR Total Local 6362562 41,253 90 22371172 22371172
Base 6551238 39657 32 2303513 281993 2585506
Local 2237172 22371172
CANADIAN DOLLAR Total Gains Base 2303513 281993 2585506
CANADIAN DOLLAR Net GainsiLosses Base 23,03513 281993 25 85506
EURO CURRENCY
FINLAND
0sCi BOSMIDI0S KONE OYJ B COMMON STOCK NPV 10720/2010 10/25/2010 0715896
101MJN18241 554 694 000 Local 2576205 1265508 13106 97 13106 97
Base 3598574 18 602 87 18308 48 -925 61 17.38287
FINLAND Total
Local 25762 05 12,655 08 13106 97 13106 97
Base 3598574 18 602 87 18 308 48 -825 61 17 38287
FRANCE
05Cl1 561709908 NEOPOST SA COMMON STOCK EUR1 0 9/28/2010 10/1/2010 0738225
101MIS16840 485 157 000 Local 868296 1090574 -222278 -222278
Base 1176194 1637149 3,01098 158857 -4 609 55
05C1 561709908 NEOPOST SA COMMON STOCK EUR1 0 9/3072010 10/5/2010 0732493
101MIL10396 507 139 000 Local 764567 965540 -2,00973 -200873
Base 10437 87 14,494 50 -274368 -1312895 -4 056 63
0sCl 561709908 NEOPOST SA COMMON STOCK EUR1 0 10/172010 10/6/2010 0727458
101MJA21083 519 68 000 Local 3,800 15 479207 992 82 -§92 82
Base 522388 719511 -138478 -606 45 -187123
0sCl 561709908 NEOPOST SA COMMCOCN STOCK EUR1 0 117372010 11/8/2010 0713572
101MKC14859 572 100 000 Local 587 684633 974 62 -974 62
Base 8,368 76 10,427 70 -1,36583 -693 11 -2058 94
0scl 561709908 NEOPOST SA COMMON STOCK EURY 0 11/472010 11/8/2010 0703012
101MKD 19761 578 185 000 Local 11097 26 12,850 70 1,753 44 -1753 44
Base 1578531 1929124 -2,484 18 101475 -350593
0sCl1 561709908 NEOPOST SA COMMON STOCK EUR10 11/472010 117972010 0703012
101MKD 19760 579 215000 Local 12,883 12 14 934 60 -205148 -2 051 48
Base 18,325 60 2241956 -291813 -117583 -4 093 96
05CI 561709908 NEOQPOST SA COMMON STOCK EUR1 0 111572010 111072010 0712657
101MKE13109 585 192000  Local 11,516 56 13,336 95 -1820 38 -1820 39
Base 16 160 02 20,021 18 -2554 37 -130678 -3,86115
561709308 Total
Local 6159743 73,422 69 -11,825 26 -11,825 26
Base B6 063 39 110,220 78 -16,451 95 -7 70544 -24,157 39
FRANCE Total
Local 61597 43 7342269 -11,825 26 -11,825 26
Base 86 063 39 110,220 78 -16 451 95 770544 -24,157 33
GERMANY
osci 575602909 BAYERISCHE MOTOREN WERKE AG COMMON STOCK EUR1 0 173201 1/5/2011 0748391
11AWAAD0593 646 146 000 Local 884386 660329 2,240 57 2,240 57
Base 11,817 17 9,07168 289385 248 26 2,745 49
GERMANY Total
Local 884386 660329 224057 2,240 57
Base 1181717 907168 299385 24836 2,74549
IRELAND
05CI 418947008 DCCPLC COMMON STOCK EUR 25 Y1501 182011 0715922




111MCK21753 788

05CI 418947008 pccrLe
111MCL24031 805

418947008 Total

IRELAND Total

UNITED KINGDOM

0sCt 025881905 PADDY POWER PLC
11RJICW00084 02

0sCl 025881905 PADDY POWER PLC
11RJEC00071 036

025881905 Total

UNITED KINGDOM Tatal

EURO CURRENCY Total

EURO CURRENCY Total Gains

EURO CURRENCY Total Losses

EURO CURRENCY Net Gains/Losses
HONG KONG DOLLAR

05CI B045C0901
101MGS16336

HONG KONG DOLLAR

HONG KONG DOLLAR

HONG KONG DOLLAR

CHINA SHINEWAY PHARMACEUTICA
413

Total Gains

Total Losses

HONG KONQG DOLLAR Net Gains/Losses
JAPANESE YEN

05C1 605605005 ASATSU DKINC
101MIR08591 489

05C1 605605005 ASATSU DK INC
101MIS10520 494

oscl 605605005 ASATSU DK INC
101MIT11996 502

05Cl 605605005 ASATSU DK INC

101MIU10392

508

0sCl 605605005 ASATSU DK INC
101MJA21084 §18
05Cl 605605005 ASATSU DK INC
101MJB20111 524
05CH 605605005 ASATSU DK INC
101MJC08220 530
05Ci 605605005 ASATSU DX INC
101MJD20393 538

605605005 Total

psci 640409500 NISSIN HEALTHCARE FOOD SERV
101MHQO8965 441

05¢1 647453301 JAPAN TOBACCO INC
101MFU22866 260

05C) 686432006 SURUGA BANK LTD

101MGH 16003 390

0sC1 686432006 SURUGA BANK LTD

101MG119902 396

686432006 Total

203

419 000

886 000

209 000

25 287 000

326 000

191 000

300 000

300 000

400 000

400 000

857 000

26 000

2,353 000

4000

3000 000

3 100 000

Local 443827
Base €,199 38
COMMON STOCK EUR 25
Local 9,18529
Base 12,786 85
Local 1362356
Base 1898623
Local 1362356
Base 18,986 23

COMMON STOCK EUR 1

Local 2611395
Base 36,598 73
COMMON STOCK EUR 1
Local 661329
Base 951246
Local 3272724
Base 4611219
Local 3272724
Base 46 11219
Local 142554 14
Base 198,954 72
Local
Base
Locat
Base
Base

COMMON STOCK HKD 1

Local 525 767 52
Base 67 636 84

Local 525767 52
Base 67 696 84

Local

Base

Local

Base

Base
COMMON STOCK

Local 615346 00
Base 730598
COMMON STOCK

Locai 357 998 00
Base 426544
COMMON STOCK

Local 563 851 00
Base 6,742 60
COMMON STOCK

Local 554 816 00
Base 664132
COMMON STOCK

Local 724 226 00
Base 869576
COMMON STOCK

Local 741 401 00
Base 888970
COMMON STOCK

Local 1590 690 00
Base 19,151 10
COMMON STOCK

Local 49,219 00
Base 593 93

Local 5197 647 00
Bese 62,285 83

COMMON STOCK
Local 4,069 158 00
Base 4844524

COMMON STOCK

Local 1,125,676 00
Base 1272741
COMMON STOCK

Local 2,357 879 00
Base 26,769 74
COMMON STOCK

Local 2439,448 00
Base 2757529

Local 4797 327 00

522040
761704

10775 11
1572187

15,995 51
2333891

15995 51
23133891

2611395
36,59973

661329
951246

32727 24
4611218

3272724
4611219

141 403 81
207,346 43

306,622 86
3955304

306,622 96
3955304

1089 383 00
934880

638,258 00
547737

1002 500 00
8603 19

1002 500 00
860318

1,336 667 00
1147092

1336 667 00
1147092

2,863 B0S 00
24,576 45

86 883 00
74561

9 356 667 00
B0 296 45

341913900
2933525

1,777,413 00
16,128 66

2 384 044 00
24,266 40

2463,51200
2507528

4 847,556 00

8213

-1,092 48
3/1672011

-1,589 82

-221319

-2371895
-330567

-237195
-330567

3/30/2011
000
000

§/312011
oo
000

000
000

000
000
1,15033
154471

15347 54
2130233

-14197 21
-18757 62

154471

7/2812010
219144 56
2821664

219144 58
2821664

219 144 56
2821664

000
000

2821664

9/2772010

-474 037 00

-5,628 22
9/28/2010

-280,260 00

-333921
8/29/2010

438,549 00

-524329
913072010

-447 584 00

-51358 92
10172010

61244100

-7353 56
10/472010

-595,266 00

-7,137 48
10/572010

-1,273,118 00

-15327 70
10/6/2010

-37,664 00

-454 49

-4 159 020 00
49,842 87

82472010
650019 00
773878

67292010
-651,737 00
-7.368 84

711372010
-26 165 00
297 06
7142010
-24,064 00
-272 02

-50,229 00

-325 18
/2972011

-72183

-1047 01

-1047 01

¥3172011

o000
/472011

000

oco

000

-9926 42

000

-9926 42

-9926 42

7130/2010

-7284

-7284

000

7284

7284

9/30/2010

358540
10/1/2010

212728
10/4/2010

338270
10/5/2010

339705
10/6/2010

457840
101712010

4 556 26
10/8/2010

9,902 35
101122010

302 81

3183225

82772010

13N 21

71212010

3967 59

71162010

2800 40
7/20/2010

277203

-78213
-1,417 66
0718339
-1589 82
-293502

-237195
435268

237195
-4 35268

0713501
000
000

0685224
000
000

000
000

000

000
115033
-8,38171

15 347 54
21,30233

14 197 21
-29 684 04

-8381 711

7 766500
219 144 56
28 143 80

219 144 56
28 143 80

219 144 56
2821664

000
-7284

28 143 80

84 225000
-474 037 00
2,042 82
63 930000
-280 260 00
-121183
83 640000
-438,548 00
-1 860 58
83 540000
-447 684 00
-196187
83 285000
-612 441 00
-277516
83 400000
-595 266 00
-258122
83 060000
-1273 11900
542535
82 870000
-37.664 00
-15168

-4 159 020 00
-18 010 62

83 995000
650,019 00
19,109 89

88 445000
-651,737 00
-340125

88 080000
26,165 00
2,503 34
88 465000
-24 064 00
250001

-50 225 00



JAPANESE YEN Total

JAPANESE YEN Total Gatns

JAPANESE YEN Total Losses

JAPANESE YEN Net Gains/Losses

MEXICAN PESO

oscl B802YZ0905
101MFT37034

05C1 B02YZ0905
101MGH25326

0sC1 B02YZ0905
10AWGHO0 1358

B802YZ0905 Total

MEXICAN PESO Total

MEXICAN PESO Total Gains

MEXICAN PESO Total Losses

WALMART DE MEXICO SER V

355 § 000 000
WALMART DE MEXICO SER V
92 7,285 000

WALMART DE MEXICO SER V
395 1339 000

MEXICAN PESO Net Gains/Losses

POUND STERUNG

05l B14RYC901
111MCJ20522

05ClI B14RYCS01
111MCK33245

05Ci B14RYC901
111MCL24037

0sC1 B14RYC301
111MCM29002

osct B14RYCS01
111MCN23865

0sC1 B14RYCS501
111MC0O20611

oscl B14RYC901
111MCP20763

oscl B14RYCH01
111MCQ22746

05CI B14RYC901
111MCR16072

B14RYC901 Total

0scl B2R84WI05

111MCK21735

05Ct B2R84WS05
111MCL12337

B2R84W905 Total

POUND STERUNG Total

SOUTHERN CROSS HEALTHCARE
779 4,324 000

SOUTHERN CROSS HEALTHCARE
795 3986 000

SOUTHERN CROSS HEALTHCARE
804 8527 000

SOUTHERN CROSS HEALTHCARE
822 720 000

SOUTHERN CROSS HEALTHCARE
830 5,906 000

SOUTHERN CROSS HEALTHCARE
a 6338 000

SOUTHERN CROSS HEALTHCARE
846 7,328 000

SOUTHERN CROSS HEALTHCARE
854 4 226 000

SOUTHERN CROSS HEALTHCARE

857 548 000
UBM PLC

786 1214 000
UBM PLC

798 313 000

POUND STERLING Total Gains

POUND STERLING Total Losses

POUND STERLING Nei Gains/Losses

SINGAPORE DOLLAR
osCl 629438904
111MCI17446

oscl 629438304
111MCJ13318

0scl 629438304
111IMCM11813

UOB KAY HIAN HOLDINGS LTD
762 1,000 000

UOB KAY HIAN HOLOINGS LTD
770 1,000 000

UOB KAY HIAN HOLDINGS LTD
814 8 000 000

Basa 54 34503

Local 15 189 808 00
Base 177 803 51
Local
Base
Local
Base
Base
COMMON STOCK NPV
Local 151 168 63
Base 1195363
COMMON STOCK NPV
Local 215,844 43
Base 16 956 04

COMMON STOCK NPV

Local 39 194 82
Base 305726
Local 406,207 88
Base 3196693
Local 406 207 88
Base 3196693
Local
Base
Local
Base
Base

COMMON STOCK GBP 01

Local 262 51
Base 42474
COMMON STOCK GBP 01

Local 21413
Base 34398
COMMON STOCK GBP 01

Local 45125
Base 72338
COMMON STOCK GBP 01

Local 3947
Base 6372
COMMON STOCK GBP 01

Local 38079
Base 63245
COMMON STOCK GBP 01

Local 4259
Base 633 19
COMMON STOCK GBP 01

Local 60878
Base 997 58
COMMON STOCK GBP 01

Local 38821
Base 63067
COMMON STOCK GBP 01

Locai 7113
Base 11495
Local 285218
Base 4624 66

COMMON STOCK GBP 1

Local 704997
Bese 1132507
COMMON STOCK GBP 1
Local 181829
Base 291481
Local 886826
Base 14,233 88
Local 1172044
Base 18 864 54
Local
Base
Local
Base
Base

COMMOCN STOCK NPV

Local 1,756 66
Base 138407
COMMON STOCK NPV

Local 172092
Base 135741
COMMON STOCK NPV

Local 1349163
Base 10,553 84

4934168

19 400,775 00

175102 04

109914 61
10,004 49

160 233 52
14 584 56

2943513
2,678 20

299,583 26
27 268 25

299,583 26
2726825

491224
7.82105

4,528 26
730187

9667 02
1562044

817 95
131895

6,709 46
1081909

720023
1161046

832490
13424 02

480091
7,741 53

62255
100387

47 603 52
7676128

717704
1315488

1,85042
3,391 68

9,027 46
16 546 54

56,630 98
9330782

173823
1167 00

173923
1167 00

1391385
9,336 01

908

-4,210,967 00
-50 042 0t

650 019 00
7,73878

-4 860 986 00
-57,780 79

-50,042 01

41254 02
326215

5561091
4 368 61

975969
76127

106,624 62
839203

106 624 62
839203

106 624 62
839203

000
000
835203

-4,64973
-752326

-4314 13
-693022

-8,23577
-14 805 40

-77848
-125670

631867
-10226 14

677432
=11 02555

-7716 12
-12 644 03

-4,41270
-7,168 65

-551 42
-891 12

-44 751 34
-7241107

-12707
-204 13

-3213
5151

-159 20
-25564

44,910 54
12726 71

000
000

-44 81054
72,726 71

7272671

1743
1373

-1831
-14 44

-42222
-33029

6/28/2010

71132010

7122010

311472011

31572011

1672011

72011

182011

312112011

372212011

3/23/2011

312472011

3152011

31622011

31172011

V1472011

72011

557243

5274348
->
5274348

000

52,74348

7/172010

131301
7/16/2010

-1997 13

7/1512010

38321

-369335

-369335
000

-369335
-369335

31712011

2695
371812011

-2767
32172011

2166
3222011

147
V2V2011

3950

3124/20114

108 28
2512011

21759
312812011

5779
2972011

220

33445

3182011

162568
212011

42534

-205102

17657
45378

-217035

171657

Y16/2011

20334
31772011

204 85
2212011

1548 22

500335

-4,210,967 00
2,70147

650 01900
60482 26

-4 860 986 00
-5778079

2,70147

12 646250
41,254 02
1,949 14
12728650
55,610 91
2,37148

12 820250
9,759 69
378 06

106,624 62
4698 68

106 624 62
4,698 68
106 624 62
8,39203
000
-369335

4,698 68

0618047
464973
7496 31
0622510
431413
6957 89
0623811
923577
-14 897 06
0619464
-778 48
-125523
0617834
6,318 67
-10,186 64

0614420
677432
10917 27
0610258
771612
12426 44
0 615555
-4,41270
-7,11086
0618793

-55142

-388 92

4475134
-72136 62

0622510
-12707
-182981
0623811
-3213
-476 85

-159 20
-2 306 66

4491054
-74 44328

000
45378

-44 910 54
74,857 06

7444328

1269200
1743
21707
1267800
-1831
190 41
1278350
42222
121793




0sc1 629438904
111MCN 12541

0sct 629438304
111MCP16198

0sCl 629438904
111MCP28453

05C1 629438904
111MCQ09079

629438504 Total

oscl B15FE6900
101MJB11056

05Cl B15F66900

101MJI11464

05Cl B15F56S00

101MJK08481

05Cli B15FB6900
101MIS12296

05ClI B15F66900
101MJT13729

0scl B15F66300
101MJU10219

0sCI B15F66900
101MKA17045

05Cl B15F66900
101MKC07263

05C B15F66900
101MKD19629

05CI B15F66900
101MKH12927

B15F66900 Total

SINGAPORE DOLLAR Total

UOB KAY HIAN HOLDINGS LTD
826

UOB KAY HIAN HOLDINGS LTD
845

UOB KAY HIAN HOLDINGS LTD
850

UOB KAY HIAN HOLDINGS LTD
852

THAI BEVERAGE PCL
523

THAI BEVERAGE PCL

548

THA! BEVERAGE PCL

550

THAI BEVERAGE PCL
S60

THAI BEVERAGE PCL
562

THAI BEVERAGE PCL
565

THAI BEVERAGE PCL
567

THAI BEVERAGE PCL
57

THAI BEVERAGE PCL
580

THAI BEVERAGE PCL
594

SINGAPORE DOLLAR Total Gains

SINGAPORE DOLLAR Total Losses

SINGAPORE DOLLAR Net Gains/Losses

SWISS FRANC

osCi 712387901
101MFU22875

05Clt 712387901
101MGC33208

712387901 Total

0sCl 718472905
101MFU22878

SWISS FRANC Total

SWISS FRANC Total Gains

SWISS FRANC Total Losses

NESTLE SA REG
362

NESTLE SA REG
382

SWATCH GROUP AG/THE BR
359

SWISS FRANC Net GainsfLosses

US DOLLAR

05C1 00104Q107
1148BF01380

05C1 001055102
104BLID1712

05C1 001055102
114BAL02122

AFC ENTERPRISES
518

AFLAC INC
303

AFLAC INC
448

8,000 000

2000 000

1,000 000

5,000 000

8000 000

11 000 000

3 000 000

33 000 000

12,000 000

29 000 000

S 000 000

15 000 000

25 000 000

22 000 000

356 000

800 000

41000

550 000

24 000

36 000

COMMON STOCK NPV
Local

Bease

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

Local
Base

COMMON STOCK THB1
Local

Base

COMMON STOCK THB1
Local

Base

COMMON STOCK THB1
Local

Base

COMMON STOCK THB1
Local

Base

COMMON STOCK THB1
Local

Base

COMMON STOCK THB1
Local

Base

COMMON STOCK THB1
Local

Base

COMMON STOCK THB1
Local

Base

COMMON STOCK THB1
Local

Base

COMMON STOCK THB1
Local

Base

Local
Base
Local
Base

Local
Base

Local
Base

Base

COMMON STOCK CHF 1

Local
Base

13,526 43
1061188

344165
272455

1,716 83
135895

8,51928
6,730 62

4417320
3472142

L
227567
1,73239

L
307415
236128

L
838 40
646 36
L
9,207 89
7,048 56
L
334833
2,582 29
L
809178
625210
L
139513
107991
L
418540
324752
L
697568
543891
L
613860
4,754 92

4553103
35144 24

89704 23
69 BE5 66

18 669 92
17218 41

COMMONR STOCK CHF 1

Local
Base

Local

Base

4086578
3864376

59,535 70
5586217

COMMON STOCK CHF2 25

Local 12,978 80
Bese 1196975
Local 72514 50
Base 57 83192
Local

Base

Local

Bease

Base

COMMON STOCK USD 01

Local 837633
Base 837633

COMMON STOCK USD 1

Local
Base

133102
133102

COMMON STOCK USD 1

Local
Base

205628
205628

1391385
9,336 01

347846
2,334 00

173923
1167 00

8,696 16
583501

4522001
30,34203

2004 19
144373

275577
198514

75157
54140

8,267 30
595541

3006 29
216560

726520
523354

125262
902 33

375786
270700

6,263 10
4511868

551153
397027

4083543
2941610

86,055 44
59,758 13

1365378
12206 18

3068265
27429 65

4433643
3563584

1075070
10403 68

55,087 13
50 039 52

734833
7,348 32

1,12334
1,123

168502
168502

-387 42
-30394

-36 81
-29 14

-22 60
-17 689

-176 88
-13974

-1.046 81
|17

27148
206 67

31838
244 55

8683
66 94

94058
72001

34204
26379

826 58
638 66

142 51
11031

427 54
mn

71258
555 60

627 07
48572

4695 60
362398

384879
280227

471303
363771

-1064 24
83544

280227

5016 14
4626 16

1018313
962944

1519927
14 255 60

222810
205487
17,427 37
1631047

17427 37
18631047

000
000

1631047

102800
1,028 00

207 68
207 68

37126
3N 26

1872011

3222011

31222011

332011

10/4/2010

10/13/2010

10/15/2010

10/27/2010

10/28/2010

10/29/2010

117172010

11/3/2010

11/472010

111102010

612912010

7/6/2010

6/2972010

21712011

121072010

171872011

232011

1,579 81
32572011

41969
25,2011

209 84
28,2011

103535

5,201 10

107772010

8188
101182010

13159

1072072010

3802
111172010

37314
117212010

152 90
11/3/2010

37980
11/4/2010

6727
11/9/2010

20879
11/10/2010

37163
11/15/2010

298 93

2104 16

730526

730526

000

730526

7/212010

386 06
71812010

1584 67

197073

71272010

-488 80

148193

197073

-488 80

148193

211072041

000

121152010

000
172172011

000

1274650
-387 42
127587
1263200
-36 81
39055
1263200
2250
18195
1265750
-176 88
885 61

-1,046 81
437939

1313600
2748
288 66

13018900
31338
37614

1297100
86 83
104 96

1 306350
94059
109315
1286650
34204
41669
1284250
826 58
1018 56
1291900
14251
17758
1288800
427 54
540 52
1282550
71258
827 23
1291000
627 07
784 65

4 69560
572814

364879
10 107 53

471303
1094297

-1064 24
-835 44

10 107 53

1084300
5016 14
501222
1057500
10183 13
11214 11

1519927
16226 33

1084300
222810
1566 07

1742737
1779240
17 427 37
1828120
000
-488 80

1779240

1000000
1028 00
1028 00

1000000
207 68
207 68

1000000
7126
37126




05C1 001055102
114BBF01881

001055102 Total

05C1 00130H105
114BBF01979

05C1 001765106
1148BF01982

05C1 00184X105
114BBF01983

0sC1 00206R102
114BBF 01984

05C4 002535300
114BBN0CBSS

05C4 002535300

114BEF00300

0sC4 002535300

114BEJ00204

002535300 Total

as5C1 002824100
104BLIO1506

o5Ct 002824100
114BBF01985

002824100 Total

05C1 002896207
114BBF01988

05C1 00507v109
114BBF01987

05C5 00508X203
104BKC02073

05CS 00508X203
11AWAC01412

05C5 00508Xx203

10AWIT00524

05CS5 00508X203
10AWJR00554

00508X203 Total

0scJ 005125108
114BCWO00796

05C1 00724F101
114BAL02120

0sc1 00724F101
114BBF01988

00724F101 Total

05C1 00738A106
114BBF01978

05C1 007903107
114BBF01539

05c1 00817Y108
114BBF01990

05C1 009158106
114BAL02133

0sc1 009158106
114BBF01991

AFLAC INC
519

AES CORP
517

AMR CORP
520

AOLINC
521

AT+TINC
522

AARON S INC
571

AARON S INC

656

AARON S INC
661

ABBOTT LABORATORIES
281

ABBOTT LABORATORIES
523

ABERCROMBIE + FITCHCOCLA
524

ACTIVISION BLIZZARD INC
525

ACTUANT CORP A
o7

ACTUANT CORP A
077

ACTUANT CORP A
790

ACTUANT CORP A
798

ACXIOM CORP
275

ADOBE SYSTEMS INC
445

ADOBE SYSTEMS INC
526

ADTRAN INC
516

ADVANCED MICRO DEVICES
527

AETNA INC
528

AIR PRODUCTS + CHEMICALS INC
459

AIR PRODUCTS + CHEMICALS INC
529

220 000

520 000

160 000

80 000

4,050 000

34 000

64 000

236 000

68 000

1161 000

145 000

220 000

2,100 000

7,895 000

3585000

2 420000

7 768 000

62 000

196 000

200 000

575 000

170 000

23 000

220 000

COMMON STOCK USD 1

Local 12848 81
Base 12848 81
Local 16,236 11
Base 16 236 11
COMMOQN STOCK USD 01

Local 6507 57
Base 6,507 §7
COMMON STOCK USD1

Local 1158 11
Base 1159 1

COMMON STOCK USD 01

Local 173876
Base 173676
COMMON STOCK UsD1

Local 112,709 33
Base 112,709 33
COMMON STOCK USD §

Local 829 92
Base 828 92
COMMON STOCK USD 5

Local 180921
Base 180921
COMMON STOCK USD 5

Locat 660223
Basa 660223

Local 9,241 36
Base 9,241 36

COMMON STOCK NPV

Locel 32164
Base 32164
COMMON STOCK NPV

Local 52969 14
Base 52965 14

Local 56,185 48
Base 56 185 48

COMMON STOCK USD 01

Local 7,565 86
Base 7 565 86
COMMON STOCK USD 000001
Locel 2596 98
Base 259698

COMMON STOCK USD 2

Local 4777419
Base 4777419
COMMON STOCK USD 2

Local 207 502 34
Base 207,502 34
COMMON STOCK USD 2

Local 80,419 50
Base 80419 50

COMMON STOCK USD 2

Local 5603391
Base 56 033 91
Local 33172994
Base 39172994

COMMON STOCK USD 1

Local 103,432 04
Base 103,432 04
COMMON STOCK USD 0001

Local 2104 85
Base 2,104 85
COMMON STOCK USD 0001

Local 6582 22
Base 658222

Local 8687 07
Base 868707

COMMON STOCK USD 01

Local 9,137 42
Base 9,137 42
COMMON STOCK USD 01

Locat 483188
Base 483185
COMMON STOCK USD 01

Local 6,365 98
Base 6,36598

COMMON STOCK USD1
Local 2,043 51
Base 204351

COMMON STOCK USD1
tocal 19,586 B2

10,297 32
10297 32

13,105 68

13,105 68

20884 35
20884 35

250875
250675

5,459 52
545952

166,846 79
166 846 79

587 64
587 64

110615
1106 15

407834
4,078 94

577273

577273

363903
363903

62,131 13
6213113

65770 16

6577016

10,503 80
10,503 80

286526
286526

47,786 39
47 786 39

179654 08
179654 08

8157820
8157820

55068 13
55068 13

364 086 80

364,086 80

138,476 18
138,476 18

184008
184008

5817 03
581703

765711
7657 11

5,219 60
521960

657872
657872

653908
6,539 05

134711
134711

12,885 40

21712014
255149
255149

3,13043
3,13043

272011
-14376 78
-14,376 78

2112011
-1347 84
-1,347 64

27201
-3,72276
-372278

27712014
-54 137 46
-54 137 46

2472041
24228
24228

51612011
70306
70306

51272011
252329
252329

346863
3,468 63

12/10/2010
-422 69
422 69
2/71201%
-916199
-916199

-9584 68
-9,584 68

2712011
-293794
-2,93794

2712011
-268 28
-268 28

11/212010
1220
-1220
/52011
27 848 26
27,848 26
9/28/2010
-1,158 70
-115870

10/25/12010
96578
96578

2764314
27643 14

33072011
-35044 14
-35044 14

111872011
28477
284 77

272011
76519
76519

102996
1029 96

2712011
391782
3,917 82

27011
1746 85
-1,746 85

21712011
-17307
-17307

1/18/2011
696 40
696 40

272011
671142

2/1072011

000

000

2/102011

000

2102011

000

210,201

000

/1012011

000

272372011

000
511/2011

o000

§/17:2011

000

000

1211572010

000
2/10/2011

000

000

2/10/2011

0 oo

2/10/2011

ooo

11/5/2010

000
171072011

000
10/1/2010

000

10/28/2010

000

000

4/4/12011

000

12172011

000
/102011

000

000

210/2011

000

2102011

000

21072041

000

172172011

000

210,201

1 000000
2,551 48
255149

313042
3,13043

1000000
-14376 78
-14,376 78

1000000
-1 347 64
-1347 64

1000000
-3,72276
-372276

1000000
-54,137 46
-54,137 46

1000000
24228
24228

1000000
70306
703 06

1000000
252329
2,52329

3,468 63
3,468 63

1 000000
42269
-422 69

1000000

916199

916199

958468
-9584 68

1000000
-293794
-2937 94

1000000
-26828
-268 28

1000000
-1220
-1220
1000000
27 848 26
2784826
1000000
115870
-1,158 70

1000000
965 78
96578

2764314
27564314

1000000
-35,044 14
-35044 14

1000000
264 77
26477

1000000
76519
76519

1029 96
1029 56

1000000
381782
381782

1000000
-1746 86
1,746 86

1000000
-17307
-17307

1000000
696 40
696 40

1000000
671142



009158106 Total

0sC1 009717101
114BBF01992

0sc1 013317101
114BBF01994

05C1 013904305
114BBF01993

05C8 016427108
111MC021955

0s5Ce 016427108
111MC021983

05C6 01642T108
111MC0O21938

05C6 016427108
111MEM29660

05C6 016427108
111MEM29662

05C8 016427108
101MKC19218

016427108 Total

05C1 017361106
114BBF01995

0s5¢1 01741R102
114BBF01996

ps5C1 020002101
114BAL02129

05C1 020002101
114BBF01997

020002101 Total

05C1 021441100
114B8F01998

05C1 022095103
114BBF01939

05C1 023135106
104BLIO1698

05C1 023135106
114BBF02000

023135106 Total

05C1 023608102
114BBF02001

05C1 02503Y103
114BBF02002

0sCH 025537101
114BBF02004

05C1 02553E106
114BBF02003

05C1 025816109
104BLIO1713

0sc4 025816109
104BGO00736

o05C1 025816109
114BAL02112

05C4 025816109
114BAD01328

AKAMAI TECHNOLOGIES INC
530

ALCOA INC
532

ALCATEL LUCENT SPONSORED ADR

531

ALKERMES INC
058

ALKERMES INC
059

ALKERMES INC
060

ALKERMES INC
420

ALKERMES INC
a1

ALKERMES INC
690

ALLEGHENY ENERGY INC
533

ALLEGHENY TECHNOLOGIES INC
534

ALLSTATE CORP
455

ALLSTATE CORP
535

ALTERA CORP
536

ALTRIA GROUP INC
537

AMAZON COM INC
294

AMAZON COM INC
538

AMEREN CORPORATION
539

AMERICAN CAPITAL LTD
540

AMERICAN ELECTRIC POWER
542

AMERICAN EAGLE OUTFITTERS
541

AMERICAN EXPRESS CO
304

AMERICAN EXPRESS CO
351

AMERICAN EXPRESS CO
438

AMERICAN EXPRESS CO
506

204 000

882 000

848 000

100 000

200 000

300 000

100 000

700 000

4,100 000

30 000

40 000

67 000

583 000

238 000

1456 000

8000

233 000

550 000

985 000

506 000

350 000

30 000

700 000

56 000

800 00D

Base 19 595 82

Local 21,64033
Base 21,640 33
COMMON STOCK USD 01

Local 971690
Base 9,716 90
COMMON STOCK USD1

Local 15314 22
Base 15,314 22
ADR

Local 2,934 02
Base 2,934 02
COMMON STOCK USD 01

Local 124742
Base 124742
‘COMMON STOCK USD 01

Local 248185
Base 2,48195
COMMON STOCK USD 01

Local 369304
Base 369304
COMMON STOCK UsD 01

Local 180390
Base 180390
COMMON STOCK USD 01

Local 12,571 89
Base 12,571869
COMMON STOCK USD 01

Local 47,478 01
Base 47 478 01

Local 69282 21
Base 69 282 2t

COMMON STOCK USD1 25
tocal 786 90
Base 786 80

COMMON STOCK USD 1
Local 2,70234
Base 270234

COMMON STOCK USD 01

Locat -207227
Base 207227
COMMON STOCK USD 01

Local 18 308 06
Base 18 308 06

Loce! 2038033
Base 20,380 33

COMMON STOCK USD 001
Local 984420
Basa 984420

COMMON STOCK USD 333

Local 3478725
Base 3478725
COMMON STOCK USD 01

Locel 139917
Base 1,389 17

COMMON STOCK USD 01

Local 41,126 62
Base 41,126 62

Local 4252579
Base 4252578
COMMON STOCK USD 01

Local 1561033
Base 1561032

COMMON STOCK USD 01

Local 8232663
Base 8,326 63
COMMON STOCK USD6 5

Local 18,146 33
Base 18 146 33

COMMON STOCK USD 01
Local 5236 56
Base 523659

COMMON STOCK USD 2

Local 137937
Base 1,379 37
COMMON STOCK USD 2

Local 29,624 40
Base 29624 40
COMMON STOCK USD 2

Local 259881
Base 253891
COMMON STOCK USD 2

Local 3552244

12 885 40
14 232 51

14,232 51

6658 67
6658 67

20,229 31
20,229 3%

134 566 27
134,566 27

118108
118108

236216
236216

354324
354324

118108
118108

8267 57
8267 57

48424 33
48424 33

64 959 46

64,959 46

1599 40
1599 40

895 40
89540

254390
2543890

2213569
22,135 69

24,679 59

2467959

472897
472897

16424 02
16 424 02

443 54
443 54

12,918 01
12,918 01

13,361 55
1336155

2077648
2077648

20,225 69
20,225 69

2133252
2133252

7,746 20
7746 20

95023
95023

24,902 04
24,902 04

177376
177376

28,459 47

71142

7407 82
7.407 82

at01
305823
3,058 23

217201
-491509
-491509

277201
-13163225
-13163225

372172011
66 34
66 34
32172014
11979
11979
3/21/2014
155 80
155 80
511872011
622 82
622 82
51872011
4,304 32
4304 32

111372010
946 32
946 32

432275
432275

2712011
-81250
81250

7o
1806 94
180694

1/18/2011
47163
47163
272011
3,827 63
3,827 63

-4,299 26
-4,299 26

2ron
511523
511523

2701
1836323
1836323

12/10/2010
955 63
955 63

2712011
28208 61
28208 61

29 164 24
29164 24

2nrron
-5 166 15
5,166 15

2172011
11899 06
11,899 06

272011
-318619
-318519

2112011
-2,509 61
-2509 61

12110/2010
42914
429 14
2172010
472236
472238
1182011
82515
82515
1152011
706297

0o

[e]els)

2/10/2011

000

21020114

000

2/10/2011

000

2412011

000
2412011

ooo
v24/2011

000
§/23/2011

000
52372011

000

11/8/2010

Q0o

oco

2/10/2011

000

2/10/2011

000

1/21/20114

000
211012011

000

000

2/10/2011

000

21107201

000

12/15/2010

000

2102011

Qoo

000

21012011

o0co

2/10/2011

000

21102011

000

211072011

000

121152010

000
712612010

000
1721720114

000
110/2011

6,71142

7407 82
7407 82

1000000
305823
305823

1000000
491509
491509

1000000
-13163225
-131,632 25

1000000
66 34

66 34
1000000
11979
11979
1000000
155 80
155 80
1000000
62282
62282
1000000
4,304 32
430432

1000000
-946 32
-946 32

432275
432275

1000000
-81250
-81250

1000000
1806 94
1,806 94

1000000
47163
47163

1000000

-3,827 63

3,827 63

4,299 26
-4299 26

1 000000
511523
511523

1000000
18 363 23
18 363 23

1000000
955 63
955 63

1000000
28 208 61
28 208 61

29164 24
29,164 24

1000000
-5 166 15
-5 166 15

1000000
-11 899 06
-11,899 06

1 000000
-3186 19
-3186 19

1 000000
-2,509 61
-2509 61

1000000
429 14
429 14

1 000000

4,722 36

472236

1000000
82515
82515

1000000

706287




0sct 025816109
114BBF02005

025816109 Total

0sC1 026874156
11488800260

0sC1 026874156
114BBF02007

026874156 Total

05C1 026674784
114BBF02006

0sCs 02913v103
104BKC02176

05CJ 02913v103
114BAG00357

0s5Cy 02913v103
114BAJ00BES

05CJ 02913v103
114BAK00596

0sCy 02913v103
114BAS00392

05CJ 02913V103
114BAS00394

05CJ 02913v103
114BAT00626

0sCJ 02913v103
114BBA00762

05CJ 02913V103
11488801152

05CJ 02913V103
104BFR00598

oscJ 02913v103
104BFRO0599

05CJ 02913v103
104BFRO0E01

05¢J 02813v103
104BFS00393

0scJ 02913v103
104BKB02454

oscd 02913v103
104BKB03102

0scJ 02913v103
104BKF00568

02912v103 Total

0scs 029912201
104BKC02178

05C1 03076C106
114BBF 02008

05CH 031162100
104BJH02058

05C1 031162100
104BLI01730

05C1 031162100
114BAL 02082

osCt 031162100
1148BF02009

031162100 TYotal

AMERICAN EXPRESS CO
543

AMERICAN INTL GROUP INC WTS
492

AMERICAN INTL GROUP INC WTS
545

AMERICAN INTERNATIONAL GROUP
544

AMERICAN PUBLIC EDUCATION
010

AMERICAN PUBLIC EDUCATION
097

AMERICAN PUBLIC EDUCATION
101

AMERICAN PUBLIC EDUCATION
104

AMERICAN PUBLIC EDUCATION
119

AMERICAN PUBLIC EDUCATION
121

AMERICAN PUBLIC EDUCATION
128

AMERICAN PUBLIC EDUCATION
135

AMERICAN PUBLIC EDUCATION
139

AMERICAN PUBLIC EDUCATION
573

AMERICAN PUBLIC EDUCATION
574

AMERICAN PUBLIC EDUCATION
576

AMERICAN PUBLIC EDUCATION
590

AMERICAN PUBLIC EDUCATION
861

AMERICAN PUBLIC EDUCATION
862

AMERICAN PUBLIC EDUCATION
aro

AMERICAN TOWER CORP CL A
012

AMERIPRISE FINANCIAL INC
546

AMGEN INC
152

AMGEN INC
219

AMGEN INC
408

AMGEN INC
547

704 000

0325

52 000

98 000

1625 000

420 000

248 000

221000

410 000

641 000

344 000

405 000

391 000

77 000

180 000

207 000

633 000

1920 000

183 000

1052 000

1,685 000

154 000

173 000

28 000

143 000

208 000

Base 35,522 44

COMMON STOCK USD 2
Local 31688181
Base 31,681 81
Local 100,806 93
Base 100,806 93

CALL EXP 18JAN21

Local 476
Base 476
CALL EXP 19JAN21

Local 786 22
Base 786 22

Locat 79098
Base 790 98
COMMON STOCK USD2 §

Local 408260
Base 408260

COMMON STOCK USD 01

Local 4326342
Base 4326342
COMMON STOCK USD 01

Local 14,698 07
Base 14,698 07
COMMON STOCK USD 01

Local 890381
Base 8,903 81
COMMON STOCK USD 01

Local 801173
Base 801173

COMMON STOCK USD 01

Local 1477845
Base 1477845
COMMON STOCK USD 01

Local 2313766
Base 2313766
COMMON STOCK USD 01

Local 1190107
Base 1190107
COMMON STOCK USD 01

Local 13644 87
Base 13,644 87
COMMON STOCK USD 01

Locel 1329679
Base 1328679
COMMON STOCK USD 01

Local 351625
Base 351625
COMMON STOCK USD 01

Local 8,247 69
Base 824769
COMMON STOCK USD 01

Local 942155
Base 942155
COMMON STOCK USD 01

Local 28 980 52
Base 28 930 52
COMMON STOCK USD 01

Local 5172373
Base 5172373
COMMON STOCK USD 01

Local §23380
Base 523380
COMMON STOCK USD 01

Local 2825319
Base 2825319

Local 28701270
Base 28701270

COMMON STOCK USD 01

Laocal 87,028 77
Base 87.02877
COMMON STOCK USD 01

Local 902648
Base 9,026 48

COMMON STOCK USD 0001

Local 970219
Base 970219
COMMON STOCK USD 0001
Local 154654
Base 154654
COMMON STOCK USD 0001
Locat 815556
Base 8,155 56
COMMON STOCK USD 0001
Local 11,467 97
Base 1146797
Local 3087226

28459 47

2229871
2229871

78,384 21

78,384 21

553
553

884 00
884 00

88953

B89 53

106 641 59
106,641 59

53,488 33
53488 33

1374532
1374532

811629
8,116 29

7,23266
7,23266

1341806
13418086

2097798
20977 98

11258 08
1125808

13 254 42
13,254 42

1279624
12796 24

251998
251998

5,890 85
589085

677448
677448

2071617
2071617

6283576
6283576

6,316 30
631830

3442876
3442876

293,769 68

293769 68

50 159 42
50 159 42

335238
3135238

8,250 57
825057

138304
1,383 04

681984
681984

991977
981977

26,373 22

272011
938310
938310

2242272
2242272

2120114
Q77
077
27712011
-8778
-97 78

-98 55
-98 55

272011
102 558 93
102 558 98

1172/2010
-10,224 91
-10224 91
17102011
95275
95275
111372011
787 52
787 52
114720114
77907
77907

172712011

136039

136033
1/2772011

2,159 68

215968
1/28/2011

642 93

64299
13172011

39045

39045

2172011

500 55

500 55
6/2372010

996 27

996 27
6/23/2010

235684

235684
6/23/2010

264707

264707
6/24/2010

826435

826435
117172010

-11,11203

-1111203
117172010

-1,08240

108240

11/5/2010
-6,17557
-8 17557

6575698
-6,756 98

117272010
36 869 35
36 869 35

2712014
5674 10
5674 10

10/4172010
145162
145162
12110/2010
163 50
16350
11872011
133572
133572
2772011
154820
1,548 20

4,499 04

000

2/10/2011

oco

000

2172011

000
211072011

000

000

2/10/2011

000

11/5/2010

000
11137201

000
111972011

000
172072011

000

2/1/2011

000
2112011

000
/212011

000
21312011

000
/412011

000
&/28/2010

000
€/28/2010

000
6/28/2010

000
6/29/2010

000
11/4/2010

000
11412010

000
111072010

000

000

111512010

000

2/10/2011

000

1011472010

000
12/15/2010

000
1721720114

000
211072011

000

706297

1000000
9138310
9,383 10

2242272
2242272

1000000
077
o

1000000

-8778
8778

-98 55
-88 55

1000000
102 558 99
-102 558 99

1000000
-10224 99
-10224 99

1000000

95275
95275
1000000
787 52
787 52
1000000
77907
77907

1000000
1,360 39
1,360 39
1000000
215968
2,159 68
1000000
642 99
642 99
1000000
39045
39045
1000000
500 55
500 55
1000000
996 27
996 27
1000000
235684
235684
1000000
284707
284707
1000000
826435
8264 35
1000000
-1111203
-1111203
1000000
-1082 40
-1082 40

1000000
-6,175 57
617557

-6,756 98
-6 756 98

1000000
36,869 35
36,868 35

1000000
5674 10
5674 10

1000000
1,451 62
145162
1000000

163 50

163 50
1000000
133572
133572
1000000
1,548 20
1548 20

4,499 04



05C1 032511107
114BBF02010

05CJ 035623107
114BCF00161

05CJ 035623107
114BCF00162

035623107 Total

05¢c1 035710409
114BBF02011

05CS 03662Q105
104BKC02178

05C5 0366200105
114BBS03033

05CJ 03662Q105
114BBB01157

03662Q105 Total

05CS 037411105
104BKC02180

05C1 037411105
1048JH02103

ps5C1 037411105
114BBF02012

037411105 Total

0s5C1 03748R101
104BLID1731

05C1 03748R101
114BBF02013

03748R101 Total

05C1 037604105
114BAL02123

05C1 037604105
114BBF02014

037604105 Total

05C1 037833100
104BJH02052

05C1 037833100
104BLI01508

o5C1 037833100
114BAL02084

sL1s3} 037833100
114BBF02015

037833100 Total

0sc1 038222105
114BBF02016

0s5C1 039483102
104BLIOT509

05Ct 039483102
114B8F02017

033483102 Total

ANADARKOC PETROLEUM CORP
548

ANNINC
205

ANNINC
207

ANNALY CAPITAL MANAGEMENT IN
549

ANSYS INC
013

ANSYS INC
115

ANSYS INC
149

APACHE CORP
014

APACHE CORP
184

APACHE CORP
550

APARTMENT INVT + MGMT CO A
320

APARTMENT INVT + MGMT CO A
551

APOLLO GROUPINC CL A
443

APOLLO GROUP INC CL A
552

APPLE INC
149

APPLE INC
282

APPLE INC
410

APPLE INC
553

APPLIED MATERIALS INC
554

ARCHER DANIELS MIDLAND CO
283

ARCHER DANIELS MIDLAND CO
555

306 000

932 000

4,727 000

1,109 000

4210000

1290 000

1,612 000

615 000

20 000

218 000

70 000

471000

49 000

37 000

36 000

17 000

22000

523 000

540 000

45000

506 000

Base 3087228

COMMON STOCK USD 1

Local 24,048 22
Base 2404822
COMMON STOCK USD 0068

Local 2193251
Base 2193251
COMMON STOCK USOD 0068

Local 112,087 21
Base 112087 31

Local 134 019 82
Base 13401982
REIT USD 01

Local 19 684 48
Base 19,684 48
COMMON STOCK USD 01

Local 150 655 46
Base 150 655 46
COMMON STOCK USD 01

Local 7218430
Base 72184 20
COMMON STOCK USD 01

Local 8637140
Base 8637140

Local 349211 16
Base 349 211 16
COMMON STOCK USD 625

Local 6267974
Base 6267974
COMMON STOCK USD 625

Local 2,044 76
Base 204476

COMMON STOCK USD 625

Local 2567194
Base 2567194

Local 90 396 44
Base 90 396 44
REIT USD 01

Local 1747 87
Base 174787
REIT USD 01

Local 11460 01
Base 11 460 01

Local 13207 88
Base 13,207 83
COMMON STOCK NPV

Locat 212165
Base 2121865
COMMON STOCK NPV

Local 159207
Base 159207

Local 3713arn2
Base 371372

COMMON STOCK NPV

Local 1066267
Base 1066267
COMMON STOCK NPV

Local 5434 64

Base 543464

COMMON STOCK NPV

Local 7 509 99
Base 7,509 99
COMMON STOCK NPV

Local 184,633 28
Base 184633 28

Local 208 240 58
Base 208,240 58

COMMON STOCK USD 01

Locat 887202
Base 887202
COMMON STOCK NPV

Local 137115
Base 137115
COMMON STOCK NPV

Local 18 187 21
Base 18187 21

Local 19 558 36
Base 19,558 36

2637322

13,128 59
13,128 59

20,216 67
20,216 67

102,536 68
102 536 68

122753 35

122753 35

19252 18
1925218

16053903
160,539 03

49,191 29
4919129

67,908 15
67,508 15

277,638 47

27763847

59 037 90
59,037 90

195404
1954 04

2129900
2129900

B2 290 94

82290 94

243300
243900

16,410 98
16,410 98

18 84998

18 849 98

361463
361463

272942
272942

6,344 05

6344 05

2,963 06
296306

1,399 22
139922

181076
181076

43 046 63
4304663

438 21967

49,219 67

9,814 15
9814 15

104515
104515

11,752 15
1175215

12,797 30
12,797 30

9 04

211120114
1091963
10,919 63

72011
171584
1,71584

772011
9,550 63
9 550 63

11 266 47
11266 47

27011
432 30
432 30

117212010
3011643
30,116 43

272572011
2293301
2299301

2112014
1846325
18483 25

7157269
7157269

117272010
364184
3564184
10/11/2010
89072
9072

272011
437294
437294

8105 50
8,105 50

12/10/2010
-69113
-691 13
27120114
495097
-4950 97

584210
-5642 10

1182011
-149298
-149298

27772011
-1,137 35
-1,137 35

-2,63033
-263033

10/11/2010
769961
7,699 61

1211072010
403542
403542

111872011
569923
569923
27712011
141,586 65
141 586 65

159 020 91
159 020 91

272011
-94213
94213

12/10/2010
326 00
326 00
212011
643506
643506

6,751 08
6,761 06

000

2/10/2011

000

310/2011

000
V1072014

000

000

2102011

o000

11/5/2010

o000
272011

000
2/a12011

0co

000

1115/2010

000
10/14/2010

000

2/10/2011

000

000

121152010

000
211012011

000

oo

1/2172011

000
2/1012011

000

000

10/14/2010

000
12/115/2010

000

12172011

000
2/10/2011

000

000

21020114

000

12/1572010

000
210720114

oo

000

4499 04

1000000
1091963
10,919 63

1000000
171584
174584

1000000
9 550 63
955063

11 266 47
11266 47

1000000
432 30
432 30

1 000000
3011643
30,116 43
1000000
2299301
2299301
1000000
18,463 25
18,463 25

71,572 89
71,572 69

1000000
354184
3,64184
1000000
98072
9072

1000000
437294
437294

8105 50
8,105 50

1000000
-691 13
69113

1000000

-4 950 97

-4,850 97

5,642 10
-5642 10

1000000
-1492 98
-149298
1000000
-1,137 35
-113735

-263033
-263033

1000000
7699 61
769961
1000000
403542
403542

1000000
569921
569923
1000000
141586 65
141586 65

159 020 91
159 020 91

1000000
-942 13
-942 13

1000000
326 00
326 00

1000000

643506

643506

676106
6,761 06



05¢Cd 040149106
104BHB006E3

05¢Cy 040149106
104BHB04432

05cJ 040149106
1048HB04543

040149106 Total

05C4 043158107
114BBG00891

0sC4 043158107
114BBI01807

05C4 043158107
114BBJ01035

0sc4 043158107
114BBK00660

05C4 043158107
114BBN00857

as5c4 043158107
114BBO00573

05c4 043158107
114BBP00242

0sca 043158107
114BBR00355

05C4 043158107
114BBS00511

05C4 043158107
114BCA02026

nsca 043158107
114BCB01525

043158107 Total

05¢C1 045487105
114BBF02018

0sC1 052769108
114BBF02019

05C1 053015103
1148BF02020

0sc1 053484101
114BBF02021

05C1 053611109
114BBF02022

0sC1 054303102
114BBF02023

05Cs 05615F102
111MBL 28030

05Ce 05615F102
111MBL28032

0sce 05615F102
111MBN13140

05Cs 05615F102
111MBN23389

05C6 05615F102
111MBO28601

05C6 05615F102
111MBO25818

05C6 05615F102
111MCJ11557

ARGON ST INC
667

ARGON ST INC
669

ARGON ST INC
672

ARTIO GLOBAL INVESTORS INC
553

ARTIO GLOBAL INVESTORS INC
958

ARTIO GLOBAL INVESTORS INC
560

ARTIO GLOBAL INVESTORS INC
563

ARTIO GLOBAL INVESTORS INC
573

ARTIO GLOBAL INVESTORS INC
576

ARTIO GLOBAL INVESTORS INC
578

ARTIO GLOBAL INVESTORS INC
581

ARTIO GLOBAL INVESTORS INC
584

ARTIO GLOBAL INVESTORS INC
587

ARTIO GLOBAL INVESTORS INC
590

ASSOCIATED BANC CORP
556

AUTODESK INC
557

AUTOMATIC DATA PROCESSING
558

AVALONBAY COMMUNITIES INC
559

AVERY DENNISON CORP
560

AVON PRODUCTS INC
561

BABCOCK + WILCOX CO/THE
603

BABCOCK + WILCOX CO/THE
604

BABCOCK + WILCOX COTHE
608

BABCOCK + WILCOX CO/THE
612

BABCOCK + WILCOX CO/THE
627

BABCOCK + WILCOX CO/THE
628

BABCOCK + WILCOX COTHE
886

394 000

508 000

5373000

100 000

$7 000

100 000

100 000

113 000

99 000

131 000

80 000

117 000

70 000

33 000

411 000

166 000

582 000

201 000

100 000

418 000

100 000

200 000

300 000

600 000

325 000

500 000

600 000

COMMON STOCK UsSD 01

Local 13,580 85

Base 13,580 95
COMMON STOCK USD 01

Local 2095284

Base 20,952 84
COMMON STOCK USD 01

Locat 185,132 78
Base 18513378

Local 219,667 57

Base 219667 57
COMMON STOCK USD 001

Logal 1530 56
Base 1,530 56
COMMON STOCK UsSb 001

Lacal 87593
Base 87593
COMMON STOCK USD 001

Local 154849
Base 154849
COMMON STOCK UsD 001

Local 1,558 89
Base 155883
COMMON STOCK USD 001

Local 1,787 32
Base 1787 32
COMMON STOCK USD 001

Local 159398
Base 159398
COMMON STOCK USD 001

Local 2055714
Base 205571
COMMON STOCK USD 001

Local 122868
Base 1228 68
COMMON STOCK USD 001

Locat 1820 60
Bese 1,820 60

COMMON STOCK USD 001

Local 110545
Base 110545
COMMON STOCK USD 001

Local 51908
Base 51908

Local 15624 69
Base 15624 68

COMMON STOCK USD 01
Local 1315904
Base 1315904

COMMON STOCK USD 01
Local 724669
Base 7,246 69

COMMON STOCK USD 1

Locat 2875245
Base 28,752 45
REIT USD 01

Local 22967 02
Base 22867 02
COMMON STOCK USD1

Local 392922
Base 392922

COMMON STOCK USD 25

Local 12336 36
Base 12336 36
COMMON STOCK USD 01

Local 325243
Base 325243
COMMON STOCK USD 01

Local 651182
Base 651183
COMMON STOCK USD 01

Local 982613
Base 982613
COMMON STOCK USD 01

Local 19 665 70
Base 1966570
COMMON STOCK USD 01

Local 10456 67
Base 10456 67
COMMON STOCK USD 01

Local 16,097 39
Base 16 097 39
COMMON STOCK USD 01

Local 18 504 60
Base 18,504 60

7 106 68
7 106 69

10 966 66
10,966 66

96,914 29
96914 29

114,987 64
114 987 64

263414
263414

1,501 46
1,501 48

2,634 14
2,634 14

2,634 14
2,634 14

297658
297658

2607 80
2607 80

345072
345072

2,107 31
210731

308194
308154

184390
184390

86927
869 27

26,34140

26 34140

18,572 92
18,572 82

611330
611330

2247103
2247103

8508 57
8508 57

569200
5,692 00

794663
784663

2,268 02
2,268 02

4,536 03
453603

6804 05
6804 05

13 608 09
13608 09

737105
7371105

1134008
1134008

13,608 08
13,608 09

/312010
8821949
8821949

104,679 93
104 679 93

2/8/2011
-110358
-110358

210720114
-62553
-625 53

211172011
-1085 65
-1085 65

21142011

-107525

-107525
217172011

-1,18826

-118826
211872011

-1,013 82

-1,013 82
2222011

-139501

-139501
2/24720114

-878 63

878 62
2/25/2011

-126134

-126134

212812011
73845
-73845

201
-350 18
350 19

-10716 71
10,716 71

7o
-541388
541388

27N
113339
1,133 39

2712011
6,281 42
628142

2172011
14 458 45
14 458 45

212011
-176278
-176278

27011
438973
438973

2/1672011
984 41
984 41

2/16/2011
1,975 80
197580

211872011
3,022 08
3,02208

2182011
6,057 61
6,057 61

2/222011
308562
308562

212272011
475731
475734

3/14/2011
4896 51
4,896 51

&5/2010

000
/612010

000
&/6/2010

000

000

21172011

000
2/1512011

000
2/16/2011

000
21172011

oco
2123/2011

000
272412011

000
22512011

000
J1/2011

000
Y2201

o000

3312014

000
412011

000

000

2/102011

000

2/10/2011

000

2/10/2011

000

2/10/2011

000

2/102011

000

211012011

Qoo

212212011

000
22212011

000
212412011

000
212412011

000
2252011

000
21252011

000
177201

000

1000000
647426
847426

1000000
9986 18
9,986 18

1000000

88,219 49
88,219438

104,679 93
104 67993

1000000
-110358
-1,10358
1000000

-625 53

62553
1000000
-108565
-1,085 65
1000000
-107525
-107525
1000000
-1,189 26
-1189 26
1 000000
-101382
-1,013 82
1000000
-1395 01
-1395 01
1000000

878 63

-878 63
1000000
-126134
-1,261 34

1000000
-73845
-73845

1000000
-350 19
-350 19

-10716 71
-10716 71

1000000
-541388
-541388

1000000
1133238
113339

1000000
628142
628142

1000000
14 458 45
14,458 45

1000000
-176278
176278

1000000
438872
438973

1000000
984 41
884 41

1000000
1,975 80
1975 80
1000000
302208
302208
1000000
6057 61
6,057 61
1000000
3,085 62
308562
1000000
4757 3
4757
1 000000
4836 51
4 896 51




05C8 05815F 102
111MCI11558

osce 05615F 102
111MCJ11561

05616F102 Total

05C1 057224107
114BBF02024

05C1 060505104
114BBF02025

05C1 064058100
114BBF02026

05C4 064058100
114BCE00674

05ca 064058100
114BCF00163

05C4 064058100
114BCGD0630

05c4 064058100
114BCT00814

064058100 Total

05CB 067383109
101MFB24189

05C6 067383109
101MFB24191

05C6 067383109
101MFB24193

05C6 067283109
101MFB24201

05C6 067383109
101MFB24368

05C6 067383108
101MFB24370

05C6 067383109
101MFB24410

05C6 067383109
101MFB24430

05CB 067383109
101MFB24455

05Cé 067282108
101MFB24462

05C6 067383109
101MFB24608

0sce 067282109
101MFC24632

0s5ce 067383109
101MFC24700

05C6 067383109
101MFC24828

05Ce 067383108
101MFC24831

05C6 067383109
101MFC24835

05Cs 067383109
101MFC24837

05C6 067383109
101MFC24890

05C6 067383109
101MFC27043

BABCOCK + WILCOX COTHE
887

BABCOCK + WILCOX COTHE
888

BAKER HUGHES INC
562

BANK OF AMERICA CORP
$63

BANK OF NEW YORK MELLON CORP

564

BANK OF NEW YORK MELLON CORP

600

BANK OF NEW YORK MELLON CORP

602

BANK OF NEW YORK MELLON CORP

604

BANK OF NEW YORK MELLON CORP

615

CR BARD INC
269

CRBARD INC
270

CR BARD INC
n

CRBARD INC
272

CRBARD INC
273

CRBARD INC
274

CRBARDINC
275

CRBARDINC
277

CRBARD INC
278

CRBARD INC
279

CR BARD INC
81

CR BARD INC
284

CR BARD INC
285

CR BARD INC
286

CR BARD INC
287

CRBARD INC
288

CR BARD INC
289

CR BARD INC
290

CR BARD INC
291

100 000

800 000

427 000

5,848 000

140 000

651 000

588 000

261 000

2,450 000

100 000

100 000

100 000

250 000

100 000

100 000

100 000

100 000

100 000

100 Q00

100 000

100 000

100 000

100 000

100 000

100 000

75000

100 000

100 000

COMMON STOCK USD 01

Local 307773

Base 301773
COMMON STOCK USD 01

Loca! 24704 24
Base 24,704 24

Local 11209672

Base 11209672
COMMON STOCK USD1

Local 29677 54

Base 2967754
COMMON STOCK UsD 01

Local 82711223
Base 8271223
COMMON STOCK USD 01

Local 442864
Base 442864
COMMON STOCK USD 01

Local 1953274
Base 1953274
COMMON STOCK UsSD 01

Local 1767535
Base 1767535
COMMON STOCK USD 01

Local 7847 69
Base 784769
COMMON STOCK USD 01

Local 72,01269
Base 72,012869

Local 124497 11
Base 121497 11

COMMON STOCK USD 25

Local 804284
Base B,04284
COMMON STOCK USD 25

Local 805046
Basa 805046
COMMON STOCK USD 25

Local 8044 65
Base 804465

COMMON STOCK USD 25

Local 20102 16
Base 2010216
COMMON STOCK USD 25

Local 802016
Base 802016
COMMON STOCK USD 25

Local 801824
Base 801834
COMMON STOCK USD 25

Local 802595
Base 802595
COMMON STOCK USD 25

Local 8023 62
Base 8,023 62
COMMON STOCK USD 25

Local 801117
Base 801117
COMMON STOCK USD 25

Local 801833
Base 8,01839
COMMON STOCK USD 25

Local 8,042 06
Base 804206
COMMON STOCK USD 25

Local 811538
Base 811538
COMMON STOCK USD 25

Local 8117 14
Base 8,117 14
COMMON STOCK USD 25

Local 8,11953
Base 8,11953
COMMON STOCK USD 25

Local 811812
Base 8,11812
COMMON STOCK USD 25

Local 8,11576
Base 811576
COMMON STOCK USD 25

tocal 6087239
Base 6087 39
COMMON STOCK USD 25

Local 811576
Base 811576
COMMON STOCK USD 25

Local 8,120 52

2,268 01
2,268 01

18,144 12
18,144 12

79947 54

79947 54

14 086 54
14 086 94

171,114 58
171,114 58

602918
6,029 18

26 030 00
26 030 00

23,510 86
2351096

1043599
10,435 69

97,962 35
97 962 35

163 968 48
163 968 48

763949
7,639 49

763948
763948

763949
763949

1909871
19098 71

763949
763949

763948
763948

7.63948
7.63948

763949
763943

763949
763949

763948
763948

763948
763948

763948
763849

763948
763948

763949
763948

763948
763949

763948
763948

572961
572961

763948
763948

7.639 48

31472011
80972
80972
31472011
658012
6560 12

32,148 18
32,143 18

2712011
15 590 60
15 590 60

21201
-88402 35
-88402 35

701
-1600 54
-1600 54
/412011
-6497 26
-6487 26
nrron
-583561
-5,835 61
812011
-2,588 30
-2588 30
37252011
-25,949 66
-25 949 66

4247137
-4247137

67212010
403 35
40335
6/2/2010
41098
41098
6/2/2010
405 16
40516

6/212010

1003 45

1003 45
6/2/2010

380 67

38067
6/2/2010

378 86

378 86
6/2/2010

38647

38647
6/2/2010

38413

38413
6/2/2010

37168

37168
67272010

37891

37891
6/2/2010

402 58

40258
6/3r2010

47589

475839
8/3/2010

47768

47766
/372010

48004

48004

6/3/2010
47863
47863

6/3/2010
47628
476 28

67312010
35778
35778

6372010
47628
47628

/372010
48103

17/2011

0co
31772011

000

o000

2/10/2011

000

21072014

o000

2/10/12011

000
/912011

oao
310/2011

000
¥11/2011

000
30/2011

000

000

&772010

000
&/7/2010

000
6/7/2010

000

&7/2010

0co
6/7/2010

000
&/7/2010

000
8712010

000
&/7/2010

o000
6/7/2010

000
&/7/2010

000
6772010

000
82010

000
&/8/2010

000
/82010

[o1¢5]
6/8/2010

000
6/872010

000
6/872010

000
6/8/2010

000
6/8/2010

1000000
809 72
809 72

1000000

656012

6560 12

3214918
3214918

1000000
15,590 60
15,590 60

1000000
-88,402 35
-88 402 35

1000000
-1 600 54
-1600 54
1000000
-6,497 28
-6,497 26
1000000
-5,835 61
-5,835 64
1000000
-2 588 30
-2 588 30
1000000
25949 66
25949 66

-42 471 37
-4247137

1000000
403 35
403 35

1000000
41038
41098

1000000
40516
40516

1 000000
100345
100345
1000000
380 67
38067
1000000
78 86
378 86
1000000
386 47
386 47
1 000000
384 13
38413
1000000
37168
37168
1000000
37891
37891
1000000
402 58
402 58
1000000
47589
47589
1000000
477 66
477 66
1000000
480 04
480 04

1000000
47863
478 63

1000000
476 28
476 28

1 000000
35778
35778

1000000
47628
47628

1000000
48103




05CE 067383109
101MFC27088

05Ce 067383109
101MFC27188

05C6 067383109
101MFC27210

05Cs 067383108
101MFC27273

05C6 067383109
101MFC27292

067383109 Total

0sCH 071813109
114BBF02027

05C5 073685109
104BKC02181

05Ct 075571109
114BBF02314

05C6 075811108
101MLI29650

05C6 075811108
111MAF27241

05C6 075811109
111MAF27243

05C6 075811103
111MAF27247

05C6 075811108
111IMAG31778

05C6 075811109
111MAH37469

05C8 0756811108
111MAH37491

05C6 075811109
111MAH3749]

05Cé 075811109
111MAI30387

05C6 075811109
111MAI30389

05C6 075811109
111MAJ33257

05C6 075811109
111MAJS33261

075811109 Total

osc1 075896100
104BJH02078

05C1 075896100
1148BF02028

075896100 Total

05C5 084423102
10AWKC00126

05C1 084670702
1048JH02120

05Ct 084670702
114BAL02077

0sC1 084670702
114BBF02029

084870702 Total

CR BARD INC
292

CR BARD INC
293

CR BARD INC
294

CRBARD INC
295

CRBARDINC
296

BAXTER INTERNATIONAL INC
565

BEACON ROOFING SUPPLY INC
015

BEBE STORES INC
052

BECKMAN COULTER INC
1

BECKMAN COULTER INC
291

BECKMAN COULTER INC
292

BECKMAN COULTER INC
293

BECKMAN COULTER INC
318

BECKMAN COQULTER INC
329

BECKMAN COULTER INC
333

BECKMAN COULTER INC
M

BECKMAN COULTER INC
359

BECKMAN COULTER INC
60

BECKMAN COULTER INC
365

BECKMAN COULTER INC
368

BED BATH + BEYOND INC
168

BED BATH + BEYOND INC
566

WR BERKLEY CORP
06

BERKSHIRE HATHAWAY INC CL B
191

BERKSHIRE HATHAWAY INC CL B
403

BERKSHIRE HATHAWAY INC CLB
567

100 000

100 000

125 000

100 000

100 000

531000

4 380 000

150 000

500 000

200 000

100 000

275 000

600 000

100 000

100 000

400 000

100 000

500 000

100 000

475 000

133 000

99 000

9,500 000

95 000

187 000

528 000

Base 8,120 52

COMMON STOCK USD 25

Local 8,120 84
Base 8,120 84
COMMON STOCK USD 25

Local 812163
Base 812163
COMMON STOCK USD 25

Local 10 153 26
Base 10,153 26
COMMON STOCK USD 25

Local 8,124 57
Base 8,124 57
COMMON STOCK USD 25

Local 812215
Base 8,12215

Local 20585185
Base 20595185
COMMON STOCK USD1

Local 2593025
Base 2583025
COMMON STOCK USD 01

Local 64 264 90
Base 64 264 80

COMMON STOCK USD 001
Local 86152
Base 861 52

COMMON STOCK USD 1

Local 35296 80
Base 35,296 80
COMMON STOCK USD 1

Local 14,840 98
Base 14 840 98
COMMON STOCK USD 1

Lacal 742292
Base 742292
COMMON STOCK USD 1

Local 2029399
Base 2023399
COMMON STOCK USD 1

Local 4374004
Base 43,740 04
COMMON STOCK USD 1

Local 728548
Base 728648
COMMON STOCK USD 1

Local 728564
Base 728564

COMMON STOCK USD 1

Loca! 29102 14
Base 29102 14
COMMON STOCK USD 1

Local 7 260 40
Base 7,269 40
COMMON STOCK USD 1

Local 3625343
Base 3625343
COMMON STOCK USD 1

Local 7207 48
Base 720748
COMMON STOCK USD 1

Locat 34264 83
Base 34,264 83

Local 250264 13
Base 250264 13

COMMOCN STOCK USD 01

Local 575707
Base 575787
COMMON STOCK USD 01

Local 481136

Base 481136

Local 10569 23
Base 10 568.23

COMMON STOCK USD 2

Local 261,349 12
Base 261349 12
COMMON STOCK USD 0033
Locat 788676
Base 788676
COMMON STOCK USD 0033
Local 15300 66
Base 15 300 66
‘COMMON STOCK USD 0033
Local 44 18160
Base 44,161 60

(] &7 2480

7,639 49

763948
7.639 48

763949
763948

9,549 38
9549 36

763948
763948

763949
763949

194 806 87
194 806 87

16618 06
16618 06

80248 81
80248 81

442049
442049

2574578
2574578

10,298 31
10,298 31

5,148 16
5149 16

14 160 18
14 160 18

30 894 54
30894 94

5,149 16
5,149 16

5149 16
5149 16

20596 63
20 596 63

514916
5,148 16

2574578
2574578

514916
514916

24 458 49
24 458 49

177 645 91

177 64581

4054 29
4054 29

301785
3,017 85

707214

707214

22641077
22641077

7,544 21
754421

14,850 17
14 850 17

41928 9%
4192891

€4 294 %0

103
/372010

48136

48138
6/3/2010

482 14

482 14
6372010

603 90

603 50
6/3r2010

48509

48509

6/3/12010
48266
48266

1114498
1114498

272014
931219
831218

117212010
-15,983 91
-15983 91

72011
-355897
-355897

12/13/2010
955102
9551 02

111072014
454267
454267

11072011
227376
227376

11102011
6,133 81
613381

11472011
12845 10
12,845 10

171272011
213732
213732

11272011
213648
213648

111272011
850551
850551

11372011
212024
212024

11372011
10,507 65
10,507 65

171472011
205832
2058 32

11472011
9806 34
9806 34

72651822
7261822

10/§1/2010
170358
170358

27720114
1,793 51
1,793 51

3,497 09
349709

10/29/2010
34,938 35
34,938 35

10/11/2010
34255
34255
171872011
450 49
450 49
701
223169
223169

109473

000
&/8/2010

000
&8/2010

000
6/82010

000
/872010

000
©/8/2010

000

ocoo

2/10/2011

000

11/5/2010

000

21072011

000

1211€/2010

0¢o
111372011

000
11132011

000
113120114

¢ 00
11412011

000
171872011

000
171872011

000

11820114

000
171972011

000
111912011

000
1/20/2011

000
1/2072011

000

000

101142010

000
211012014

000

Qoo

14272010

oco

10/14/2010

000
/2112011

000
2102011

000

48103
1000000
48136
48138
1000000
48214
48214
1000000
603 90
603 90
1000000
48509
48509
1000000
482 66
482 66

11144 68
11144 98

1000000
931219
9,31219

1000000
-15983 91
-15983 91

1000000
-3 558 97
-3558 97

1000000
955102
9,551 02
1000000
4,542 67
4542 67
1000000
227376
227376
1000000
6,133 81
613381
1000000
12 84510
1284510
1 000000
213732
2,137 32
1000000
213648
2,136 48

1000000
8,505 51
850551
1000000
212024
2,120 24
1000000
10 507 65
10 507 65
1 000000
2,058 32
2058 32
1000000
9806 34
9806 34

7261822
7261822

1000000
170358
170358

1000000
1793 51
1793 51

3,497 09
3,497 09

1000000
34,938 35
34,938 35

1 000000
34255
342 55

1000000
450 49
450 49

1 000000

223169

223169

An%u T



D5C6 086516101
111MCK28671

05C8 086518101
111MCK28673

05C8 086516101
111MCK28875

0sC1 086516101
114BAL02126

05C1 086516101
114BBF02030

086516101 Total

05C6 089302103
111MBF 18631

05Cé 089302103
111MBF 18633

05C6 089302103
111{MBF 18636

05C6 089302103
111MBF36774

05C6 089302103
111MBF36777

0sCé 089302103
111MBG20433

05C6 089302103
111MBG20435

05Cé 089302103
111MBG20437

0s5Cs 089302103
111MBG20440

05C6 089302103
111MBG24031

089302103 Total

05C6 03062X103

101MIM17755

05Ce 09062X103
101MIM17805

05Cs 08062X103
101MIM17822

05Cs 03082X103
101MIM18071

05C6 09062X103
101MI020466

05C6 09062x103
101MJED3548

05Ce 09062X103
101MJE33566

05C6 09062X103
101MJF 26402

0sCs 09062X103
101MJF26407

05Cé 09062X103
101MJF26419

05Cs 09062X103
101MJIF26430

05C6 09062X103
101MJQ23181

BEST BUY CO INC
08

BEST BUY CO INC
e}

BEST BUY CQINC
010

BEST BUY CO INC
452

BEST BUY CO INC
568

BIG LOTS INC
530

BIG LOTS INC
531

BIG LOTS INC
532

BIG LOTS INC
537

BIG LOTS INC
538

BIG LOTS INC
548

BIG LOTS INC
549

BIG LOTS INC
550

BIG LOTS INC
551

BIGLOTS INC
552

BIOGEN IDEC INC
285

BIOGEN IDEC INC
286

BIOGEN IDEC INC
287

BIOGEN IDEC INC
288

BIOGEN IDEC INC
314

BIOGEN IDEC INC
385

BIOGEN IDEC INC
386

BIOGEN IDEC INC
402

BIOGEN IDEC INC
403

BIOGEN IDEC INC
404

BIOGEN IDEC INC
405

BIOGEN IDEC INC
553

3,250 000

600 000

700 000

58 000

292 000

500 000

500 000

200 000

100 000

1100 000

100 000

700 000

200 00O

200 000

1,200 000

400 000

300 000

400 000

100 000

300 000

100 000

300 000

100 000

100 000

100 000

100 000

500 000

favrs vt o e

Base 67,349 02

COMMON STOCK USD 1

Local 101,081 83
Base 101,081 83
COMMON STOCK USD 1

Local 18 73248
Base 18,732 48
COMMON STOCK USD 1

Local 2187165
Base 2167165
COMMON STOCK USD 1

Local 2,040 40
Base 204040
COMMON STOCK USD 1

Local 10,302 46
Base 10,302 46

Local 153 828 82
Base 153 828 82

COMMON STOCK UsD 01

Locel 19,360 12
Base 19 360 12
COMMON STOCK USD 01
Local 1933237
Base 1933237
COMMON STOCK USD 01
Local 772657
Base 7,726 57
COMMON STOCK USD 01
Local 3,897 64
Base 3897864
COMMON STOCK USD 01
Local 42 869 14
Base 42 869 14
COMMON STOCK USD 01
Local 391136
Base 391136
COMMON STOCK USD 01
Local 27,260 69
Base 27,260 69
COMMON STOCK UsSD 01
Local 7811886
Base 781186
COMMON STOCK USD 01
Local 7,804 57
Base 7 804 57
COMMON STOCK USD 01
Local 46,924 73
Base 46,924 73
Local 186 839 05
Base 186 899 05
COMMON STOCK USD 0005
Local 2304485
Base 2304485
COMMON STOCK USD 0005
Local 17 28195
Base 17 28195
COMMON STOCK USD 0005
Local 23007 68
Base 23,007 69
COMMON STOCK USD 0005
Local 575958
Base 575958
COMMON STOCK USD 0005
Local 16,568 53
Base 16 568 53
COMMON STOCK USD 0005
Local 569510
Base 5685 10
COMMON STOCK USD 0005
Local 1710071
Base 1711171
COMMON STOCK USD 0005
Local 580204
Base 580204
COMMON STOCK USD 0005
Locat 579369
Base 579369
COMMON STOCK USD 0005
Local 579553
Base 579553
COMMON STOCK USD 0005
Local 5,807 24
Base 5,807.24
COMMON STOCK USD 0005
Local 29,894 49
Base 2983443

oS

64 324 29

115,128 71
115,128 71

21,254 53
21,254 53

24 796 96
24 796 96

3,001 69
3,001 69

1511197
15,1197

178,283 86
179293 86

15617 94
15681794

15,617 94
15617 94

6,247 17
6247 17

312359
312358

34 359 46
34,359 46

312359
312359

21885 11
21865 11

6,247 18
6,247 18

8247 17
6247 17

37 48305
3748305

149932 20
149,832 20

20,077 73
20,077 73

15 058 30
15058 30

2007773
2007773

501943
5,01943

15 058 30
15,058 30

501943
501943

15,058 30
15,058 30

501943
501943

501943
501943

501943
501943

501942
501943

25,097 17
25087 17

3,02473

371572011
-14,046 88
-14048 88
1572011
-2,52205
-2,52205
152014
312531
-3,125 31
111872011
-96129
-96129
712011
-4 809 51
480951

2546504
-25 46504

2812011

3,74218

374218
82011

3,714 43

371443
282011

147940

147940
/32011

77405

774 05
2/872011

8509 68

850968
/972011

787 77

78777
/92011

539558

539558
2/912011

1564 68

1,564 68
2812011

1557 40

1557 40

801
844168
844168

36,966 85
36,966 85

9/20/2010
2,967 12
2967 12
8/2012010
222365
222365
8/20/2010
292996
2929 96
9/20/2010
740 15
74015

9/22/2010
151023
151023
10/7/2010
67567
67567
107772010
205341
205341

10/872010
78261
78261

10/8/2010
77426
77428

10/8/2010
77610
776 10

10/872010
787 81
78781
10/25/2010
479732
479732

000
w2011

000
31872011

Qoo
1872011

000
12172011

000
21012011

000

211172011

000
2/11120114

000
211172011

000
2/111/2011

000
21142011

000
214,201

000
21412011

000
2/14/20114

000
2/14/2011

000
21472011

000

000
9/23/2010

000
9/23/2010

000
9/23/2010

000
9/23/2010

000
9/2712010

000
10/13/2010

000
101132010

000
10/14/2010

000
10/14/2010

000
1011472010

000

10/1472010

000
10/28/2010

aoo

302473

1000000
-14,046 83
-14 046 88

1000000

-252205

-2,522 05

1000000

-312521

31250

1000000

96129
96129

1 000000

-4 809 51

480954

2546504
-25486504

1000000
374218
374218
1000000
3,714 43
371443
1000000
147940
1,479 40
1000000

77405

77405
1 000000
8509 68
8,509 68
1000000

78777

78777
1000000
5,395 58
5395 58
1000000
1564 68
1564 68
1000000
1557 40
1557 40
1000000
844168
844168

36 966 85
36,966 85

1000000
2,967 12
2,967 12
1 000000
222365
2,223 65
1000000
2,929 96
292996
1000000
74015
74015
1000000
151023
151023
1000000
67567
67567
1000000
205341
205341
1000000
78261
78261
1000000
774 26
774 26
1000000
776 10
776 10

1 000000
787 81
787 81

1000000

4,797 32

479732




05Cs 08062X103
101MJQ23202

05CH 03082X103
114BBF02031

05C6 09062X103
101MGN21862

05C6 09062X103
101MJR25643

05C6 09062X103
101MGN21870

05C6 09062X103
101MJR25665

05Ce 09062X103
101MJS$29397

05C6 09062X103
101MKC19194

05C6 09062X103
101MGU27495

05C6 09062X103
101MGU27499

05C6 09062X103
101MGU27501

09062X103 Total

oscJ 09578R103
1148DJ00303

05CJ 09578R103
114BDLO0SES

05CJ 09578R103
114BDMO00264

o5¢cJ 09578R103
114BEE00208

Q95¢d 09578R103
114BER00952

osCd 08578R103
114BES00778 -

0scJ 08578R103
114BET00542

09578R103 Total

0sC1 087023105
104BLI01732

05C1 097022105
114BAL02105

osc1 097023105
114BBF02032

097023105 Total

05C6 101137107
111MEH11674

05C6 101137107
111MEH11676

0sC6 101137107
111MEI20236

05C8 101137107
111MEI20238

05Ce 101137107
111MEI20240

05C8 101137107
111MEI20293

BIOGEN IDEC INC
554

BIOGEN IDEC INC
569

BIOGEN IDEC INC
596

BIOGEN IDEC INC
597

BIOGEN IDEC INC
597

BIOGEN IDEC INC
598

BIOGEN IDEC INC
600

BIOGEN IDEC INC
684

BIOGEN IDEC INC
688

BIOGEN IDEC INC
689

BIOGEN IDEC INC
690

BLUE NILE INC
ns

BLUE NILE INC
332

BLUE NILE INC
338

BLUE NILE INC
75

BLUE NILE INC
404

BLUE NILE INC
407

BLUE NILE INC
409

BOEING CO/THE
a2

BOEING CO/THE
a3

BOEING CO/THE
s70

BOSTON SCIENTIFIC CORP
342

BOSTON SCIENTIFIC CORP
344

BOSTON SCIENTIFIC CORP
367

BOSTON SCIENTIFIC CORP
368

BOSTON SCIENTIFIC CORP
289

BOSTON SCIENTIFIC CORP
370

200 000

105 000

300 000

500 000

200 000

200 000

300 000

1300 000

100 000

100 000

450 000

374 000

415 000

293 000

508 000

294 000

806 000

230 000

§2 000

43 000

555 000

4,200 000

5,300 000

2000 000

1400 000

1,000 000

1000 000

COMMON STOCK USD 0005
Local 1194277
Base 1194277

COMMON STOCK USD 0005
Local 6904 10
Base 6,904 10

COMMON STOCK USD 0005
Local 18,743 61
Base 16 743 61

COMMON STOCK USD 0005
Local 29,504 50
Base 29,504 50

COMMON STOCK USD 0005
Local 1117745
Base 1117745

COMMON STOCK USD 0005
Local 1180570
Base 11,805 70

COMMON STOCK USD 0005
Local 18,046 01
Base 18,046 01

COMMON STOCK USD 0005
Lacat B1874 17
Basa 8187417

COMMON STOCK USD 0005
Local 552472
Base 552472

COMMON STOCK USD 0005
Local 551253
Base 551253

COMMON STOCK USD 0005
Local 24797 82
Bnse 24 797 82
Local 385,395 78
Base 38539578

COMMON STOCK USD 001

Local 19904 68
Base 19,904 68
COMMON STOCK USD 001

Local 21506 00
Base 21506 00
COMMON STOCK USD 001

Local 14 858 30
Base 14 858 30
COMMON STOCK USD 001

Local 2817714
Base 28,177 14
COMMON STOCK USD 001

Local 1397037
Base 1397037
COMMON STOCK USD 001

Local 37,48544
Base 3748544
COMMON STOCK USD 001

Local 1073286
Base 1073286

Local 146634 79
Base 146634 79

COMMON STOCK USD5

Local 5,898 94
Base 589894
COMMON STOCK USDS

Local 311142
Base 311142
COMMON STOCK USD5

Local 39839524
Base 3983924

Local 48 849 60
Base 48 849 60

COMMON STOCK USD 01

Local 2982110
Base 23 821 10
COMMON STOCK USD 01

Local 3747027
Base 3747027
COMMON STOCK USD 01

Local 13,738 53
Base 1373653
COMMON STOCK USD 01

Local 9,627 19
Base 962718
COMMON STOCK USD 01

Local 6 869 86
Bese 6869 86
COMMON STOCK USD 01

Local 6,889 86

10038 87
10038 87

552471
5524 71

15,058 30
15058 30

25097 17
25,097 17

10038 87
10 038 87

10038 87
10038 87

15 058 30
15058 20

65252 64
6525264

501943
501943

501943
501943

22587 45
22587 45

329278 15
32927815

18 638 05
19638 05

2179083
2179088

15384 89
15384 8%

2667415
2667415

15437 40
15 437 40

4232150
4232159

12 076 88
12076 88

15332385
15332385

3,461 07
346107

161768
1,617 68

2087929
2087929

2595804
2595804

2837599
2837599

35 807 80
35,807 80

13512238
1351238

9458 66
9458 66

6,756 19
6,756 19

675619

10/25/2010
1,903 90
1,903 90
2772081
137939
137939
772112010
16853
168531
10/26/2010
440733
440733
712412010
113858
113858
10/26/2010
1,766 83
176683
1072772010
288771
288771
111372010
16,621 53
16,621 63
713012010
50523
505 29

713072010
49310
43310
773072010
221037
221037

56 117 63
56 117 63

4/13/201%

266 63

266 63
411572011

-284 89

-284 89
471872011

526 59

-526 59

5152014

150293

1,502 99
512412011

-1467 03

-146703
5/25/2011

-4836 15

-4 836 15
512612011

1,344 02

-1,344 02

-6,689 08
-6 689 06

12/10/2010
2,437 87
243787
1/18/2011
149374
149374
27201
18 958 95
18,959 95

22 891 56
22,891 58

S1M172011
1,445 11
14451
51172011
166247
165247
5122011
224 15
224 15
51272014
168 53
168 53
51272011
11367
11367

1272011
13367

1012842010

000
21072011

000
17262010

000
10/29/2010

000
7/26/12010

000
10/29/2010

000
111172010

000
11/8/2010

000
&/4/2010

000

8412010

ooo
&/4/2010

000

000

411872011

000
4/2012011

000
4/2172011

000
51072011

000
§/2772011

000
&31/2011

000
6/172011

000

000

12/1872010

000
1/2172011

000
2/10/2011

000

000

5/16/2011

oco
516/2011

000
8172011

000
51772011

000
S172011

000

517120114

1000000
1,803 80
1803 50
1000000
137939
1,37938
1000000
1,685 31
1,685 31
1000000
440733
440733
1000000
113858
113858
1000000
1766 83
1766 83
1000000
298771
298771
1000000
1662153
16 621 53
1000000
505 2%
505 29

1000000
493 10
493 10

1000000

2,210 37

221037

56,117 63
56,117 63

1000000
266 63
266 63

1000000

-284 89
-284 89
1000000
-526 59
-526 59

1000000

150299

1502 99

1000000

-146703

-1467 03

1000000

-4 836 15

-4 836 15

1000000

-1344 02

1344 02

-5 689 06
-6 689 06

1000000
243787
243787

1000000
149374
149374

1000000

18959 95
18959 95

2289156
22,891 56

1000000
144511
144511

1000000
1,662 47
1,662 47

1000000

22415
22415
1000000
168 53
168 53
1000000
11367
11367

1000000
13267



ascse 101137107
111MEI20295

05C6 101137107
111MEM28683

05C6 101137107
111MEM28685

05C8 101137107
111MEM28687

05C6 101137107
111MES16725

05Cs 101137107
111MES16727

05C6 101137107
111MET20832

05C6 101437107
111MEU17064

05C6 101137107
111MEU17072

05CB 101137107
111MEU28912

05Ce 101137107
111MBF42204

05C6 101137107
111MBF42232

05C6 101137107
111MBG24548

05C6 101137107
111MBG24550

05C6 101137107
111MBG24553

0s5Ce 101137107
111MBG24580

05C6 101137107
111MBG24582

05Ce 101137107
111MBJ22315

05C1 101137107
114BBF02033

05C6 101137107
111MBJ22317

05C8 101137107
111MBJ22319

05C8 101137107
111MBJ22321

05Cé 101137107
111MBJ22337

05C6 101137107
101MKD27150

101137107 Total

05C1 110122108
114BBF02034

05C1 111320107
104BLIO1714

0s5C1 111320107
114BBF02035

111320107 Total

05Cé 121208201
101MIB21249

05C6 121208201
101MIB21252

BOSTON SCIENTIFIC CORP
i

BOSTON SCIENT{FIC CORP
417

BOSTON SCIENTIFIC CORP
418

BOSTON SCIENTIFIC CORP
419

BOSTON SCIENTIFIC CORP
449

BOSTON SCIENTIFIC CORP
450

BOSTON SCIENTIFIC CORP
456

BOSTON SCIENTIFIC CORP
460

BOSTON SCIENTIFIC CORP
461

BOSTON SCIENTIFIC CORP
462

BOSTON SCIENTIFIC CORP
542

BOSTON SCIENTIFIC CORP
543

BOSTON SCIENTIFIC CORP
553

BOSTON SCIENTIFIC CORP
554

BOSTON SCIENTIFIC CORP
555

BOSTON SCIENTIFIC CORP
556

BOSTON SCIENTIFIC CORP
557

BOSTON SCIENTIFIC CORP
570

BOSTON SCIENTIFIC CORP
574

BOSTON SCIENTIFIC CORP
51

BOSTON SCIENTIFIC CORP
572

BOSTON SCIENTIFIC CORP
573

BOSTON SCIENTIFIC CORP
574

BOSTON SCIENTIFIC CORP
731

BRISTOL MYERS SQUIEB CO
572

BROADCOM CORP CL A
305

BROADCOM CORP CL A
573

BURGER KING HOLDINGS INC
119

BURGER KING HOLDINGS INC
120

1,000 000

1900 000

1500 000

2,900 000

5 600 000

600 000

2,500 000

1000 DOO

2 900 000

7 800 000

500 000

400 000

100 000

100 000

2,300 000

900 00O

100 000

100 000

939 000

500 000

100 000

200 000

1,000 000

11 200 000

1,771 000

30 000

212000

1400 000

1000 000

Base 6,889 86

COMMON STOCK USD 01

Local 6,870 26
Base 887026
COMMON STOCK USD 01

Local 1290075
Base 12,900 75
COMMON STOCK USD 01

Local 10,196 95

Base 10,196 95
COMMON STOCK USD 01

Local 19758 18
Base 1975818
COMMON STOCK USD 01

Local 38 09102
Base 38,091 02
COMMON STOCK USD 01

Local 4,084 54
Base 4,084 54
COMMON STOCK USD 01

Local 17 300 41
Base 17 300 41
COMMON STOCK USD 01

Local 7079 86
Base 707086
COMMON STOCK USD 01

Local 20504 92
Base 20504 92
COMMON STOCK UsSD 01

Local 55,105 93
Base 5510593
COMMON STOCK USD 01

Local 345688
Base 3466 88
COMMON STOCK USD 01

Local 2,777 34
Bese 2,777 34
COMMON STOCK UsD 01

Local 69165
Base 69165
COMMON STOCK USD 01

Loca! 69146
Base 691 46
COMMON STOCK USD 01

Local 15,869 69
Base 15,869 69
COMMON STOCK USD 01

Lacal 6209 88
Base 620988
COMMON STOCK USD 01

Local 693 14
Base 693 14
COMMON STOCK USD 01

Local 69199
Base 69199
COMMON STOCK USD 01

Local 6507 14
Base 6507 14
COMMON STOCK USD 01

Lacal 621870
Base 621870
COMMON STOCK USD 01

Local 692 38
Base 69238
COMMON STOCK USD 01

Local 1,38269
Base 1,38269
COMMON STOCK USD 01

Local 6889 856
Base 6889 86
COMMON STOCK USD 01

Loca! 7222981
Base 72229 81

Local 421320 24
Base 421,32024

COMMON STOCK USD 1

Local 45998 71
Base 45,988 71
COMMON STOCK USD 0001
Local 138808
Base 1,388 08
COMMON STOCK USD 0001
Local 9,794 93
Base 9,794 93
Local 11,183 02
Base 11 18302

COMMON STOCK USD 01

Local 32,755 52
Base 3275552
COMMON STOCK USD 01

Local 2339520

675619

6,756 19
6,756 19

1283676
12,836 76

10134 28
10,134 28

19,592 95
19,592 95

37,834 66
37,834 66

405371
405371

16 890 47
16 890 47

6756 19
6,756 19

19592 95
19592 95

5269828
52698 28

337809
337809

270248
2,70248

67562
67562

67562
67562

15,539 24
15539 24

608057
608057

67562
67562

67562
67562

14,206 64
11 206 64

6080 57
6 080 57

67562
67562

135124
1,35124

675619
6756 19

75,669 32
75669 32

419,956 09
419 956 09

9143600
91436 00

886 98
886 98

6,268 01
6268 01

715499
715499

2460975
2460975

1757839

3367

5122011

11407

11407
51872011

6399

6399
§/18/2011

6267

6267
51872011

16523

16523
512612011

256 36

256 36
§126/2011

3083

3083
572712014

409 94

409 94
5/31/2011

32367

32367
513172011

91197

91197
5312011

2,407 65

2,407 65

/82011

8879

8379
282011

74 86

7486
2/9/2011

1603

16 03
2/9/12011

1584

1584
21912011

33045

330 45
/912011

129 31

129 31
2972011

17 52

17 52
211472011

1837

1637
2712011

-4 699 50

-4,699 50
21472011

138 13

138 13
21472011

1676

1676

2/14/2011
3145
3145
211472011
13367
13367
11/472010
-3,439 51
-343951

138415
136415

2712011
4543729
4543729

12/110/2010
501 11
50111
2472011
352692
352692

402803
402803

/22010
814577
814577

9722010
582081

0qQo
51772011

000
5232011

000
S23/2011

000
51232011

000
6/1/2011

000
/172011

000
&272011

000
/372011

000
/372011

000
&/2011

000
211112011

000
211142011

oco
214/2011

000
2/14/2011

000
211412011

000
211472011

000
2/14/2011

o000
2172011

000
2/10/2011

000
211772011

000
2172011

000
2117120114

000
211712011

000
11/8/2010

000

000

2/10/2011

0oo

12/1572010

000
211072011

000

000

91872010

000
9872010

13367

1000000
114 07
11407

1000000

6399
6399
1 000000
62 67
6267

1000000
16523
16523

1000000
256 36
256 36

1000000

3083
3083

1000000
409 94
40994

1000000
32367
32387

1000000
91197
91197

1000000

2,407 65

2,407 65

1 000000
8879
8873

1000000
74 86
74 86

1000000
1603
1603

1000000
1584
1584

1000000

33045
33045
1000000
129 31
129 31

1000000
1752
17 52

1000000
1637
1637

1000000

-4 699 50

-4 699 50

1000000

13813
13813

1000000
1676
1676

1000000
3145
3145

1000000

13367
13367

1000000

-3439 51

-3439 51

1364 15
1364 15

1000000
-45437 28
-45 437 29

1000000
501 11
501 14

1000000

3,526 82

3526 92

4,028 03
402803

1000000
8,14577
8,14577
1000000
582081




05C6 121208201
101MIB21254

05C6 121208201
101MIB21262

05C6 121208201
101MIB21323

05C8 121208201
101MIB21332

05Cs 121208201
101MIB21344

05C6 121208201
101MIB21348

05C6 121208201
101MIB21355

05C6 121208201
101MIB21368

05Ce 121208201
101MIB21375

05C8 121208201
101MIB21381

05C6 121208201
101MIB21416

05Cé 121208201
101MIB21418

05C6 121208201
101MIB21441

05C6 121208201
101M1B21443

05C6 121208201
101MIB21445

121208201 Total

05C1 124857202
114BBF02037

psC1 12541W209
104BJH02082

05C1 12541W209
104BLID1699

a5c1 12541wW209
114BBF02036

12541W209 Total

05C1 125509109
104BJH02075

05C1 125509108
104BLIO1510

05C1 125509109
114BALO2093

05C1 125508109
1148BF02038

125509109 Total

os5C1 12572Q105
114BBF02039

05Ct 126408103
114BBF02041

0scC1 126650100
114BBF02042

BURGER KING HOLDINGS INC
21

BURGER KING HOLDINGS INC
122

BURGER KING HOLDINGS INC
126

BURGER KING HOLDINGS INC
127

BURGER KING HOLDINGS INC
128

BURGER KING HOLDINGS INC
130

BURGER KING HOLDINGS INC
133

BURGER KING HOLDINGS INC
137

BURGER KING HOLDINGS INC
139

BURGER KING HOLDINGS INC
140

BURGER KING HOLDINGS INC
143

BURGER KING HOLDINGS INC
144

BURGER KING HOLDINGS INC
145

BURGER KING HOLDINGS INC
146

BURGER KING HOLDINGS INC
147

€8S CORP CLASS B NON VOTING
575

CH ROBINSON WORLDWIDE INC
172

CH ROBINSON WORLDWIDE INC
295

CH ROBINSON WORLDWIDE INC
574

CIGNA CORP
165

CIGNA CORP
284

CIGNA CORP
418

CIGNA CORP
576

CME GROUP INC
517

CSX CORP
579

CVS CAREMARK CORP
580

100 000

600 000

100 000

1000 000

900 000

100 000

700 000

1200 000

900 000

1200 000

600 000

100 000

500 000

1100 000

1,400 000

800 000

72 000

17 000

212000

127 000

76 000

118 000

127 000

64 000

217 000

800 000

Base 2333920

COMMON STOCK USD 01

Local 233646

Base 2,226 46
COMMON STOCK USD 01

Local 14050 74

Base 1405074
COMMON STOCK USOD 01

Local 232594
Base 232594
COMMON STOCK USD 01

Local 23,293 40

Base 2329340
COMMON STOCK USD 01

Local 2101788
Base 2101788
COMMON STOCK USD 01

Local 232546
Base 2,325 46
COMMON STOCK USD 01

Locs! 16314 83
Base 1631483
COMMON STOCK USD 01

Local 2797200
Base 2797200
COMMON STOCK USD 01

Local 20932 60
Base 20982 60
COMMON STOCK USD 01

Local 27976 20
Base 27976 20
COMMON STOCK USD 01

Local 14 036 70
Base 14 036 70
COMMON STOCK USD 01

Local 233748
Base 233746
COMMON STOCK USD 01

Local 11,691 10
Base 11,691 10
COMMON STOCK USD 01

Locat 2572988
Base 2572988
COMMON STOCK USD 01

Local 3274278
Base 3274278

Local 30128315
Base 301288 15

COMMON STOCK USD 001
Local 16,585 92
Base 16 585 92

COMMON STOCK USD 1

Local 512274
Base s12271
COMMON STOCK USD 1

Local 132155
Base 132155
COMMON STOCK USD 1

Local 1574128
Base 1574128

Local 2218554
Base 2218554
COMMON STOCK USD 25

Local 4,532 55
Base 453255
COMMON STOCK USD 25

Local 286211
Bese 285211
COMMON STOCK USD 25

Local 481721
Base 481721
COMMON STOCK USD 25

Local 542962
Bese 542962

Local 17,641 48
Bese 1764149
COMMON STOCK USD 01

Local 1945370
Base 1945370

COMMON STOCK USD1

Local 1541165
Base 1541165
COMMON STOCK USD 01

Local 2649933
Base 26499 33

1757833

1,757 84
1,757 84

10547 03
10547 03

1,757 84
1,757 84

17 57839
17,578 38

15,820 55
1582055

175784
175784

12304 87
12,304 87

21,094 07
21,098 07

1582055
1582055

21094 07
21094 07

10,547 03
10,547 03

175784
175784

878919
878919

1933623
19,336 23

2460975
2460875

22676123

22676123

28,304 73
28,304 73

3264 42
326442

77077
77077

961191
961191

13 847 10
13647 10

3,595 39
359539

215157
2,151 57

334059
334059

359529
359539

12,682 94

12,682 94

1892038
18920 38

1074879
1074879

2751566
2751566

081

91212010

578 62

578 62
8/2/2010

3,50371

350371
91272010

568 10

568 10
91272010

571501

§,71501
97212010

519733

519733
912/2010

567 62

567 62
9/2/2010

4 009 96

4,000 86
s/z2010

687793

6,877 93
9/2/2010

516205

5,162 05
97212010

6882 13

688213
9/2/2010

348967

348967

9/22010
578 62
579 62
91212010
280191
290191
91212010
6,393 65
6,393 65
9/2/2010
813303
813303

74 526 92
74 526 92

270N
-11718 81
-1171881%

101172010
185829
185829
12/10/2010
55078
55078
27712011
6,128 37
6,129 37

853844
853844

10/11/2010
937 16
937 16
12/10/2010
71054
71054
171872011
147662
1476 62
272011
1,834.23
183423

4,958 55
4,958 55

2712014
53332
53332

2172011
4 662 86
466238

272041
-1,016 33
-101633

000

9/8/2010

000
9/8/2010

oco
482010

000
9872010

000
/82010

o0
V812010

000
91812010

000
8/8/2010

000
9/8/2010

000
9/8/2010

000
/812010

000

©/8/2010

000
42010

000
9/8/2010

oo0o
9/8/2010

ooo

000

211072041

000

10/1472010

000
12/15/2010

000
211072011

000

000

10/14/2010

o000
12/115/2010

000
12172011

000
2/1012011

000

000

2102011

o000

2/10/2011

000

2102011

000

5820 81

1000000
578 62
578 62

1000000

3,503 71

3,503 71

1000000
568 10
568 10

1000000

571501

571501

1000000

5,197 33

519733

1000000
567 62
567 62

1000000

4,009 96

4,009 96

1000000

6,877 93

687793

1000000

516205

516205

1000000

62882 13

688213

1000000

348967

348967

1000000
579 62
579 62

1000000

2,901 91

29019

1000000

6 39365

639365

1 000000

813303

813303

74,526 92
74 526 92

1000000
-11,718 84
-11,718 81

1000000
1858 29
185829
1 000000

55078

55078
1000000
612937
612837

853844
8,538 44

1000000
937 16
837 16

1000000
71054
71054

1000000

1476 82

1.476 62

1000000

183423

183423

4958 55
4 958 55

1000000
53332
53332

1000000
466288
4,662 86

1000000
-1,016 33
-1,016 33




05Cé 131347304
111MAB29984

05Cs 131347304
111MAB29987

0sce 131347304
111MAB29989

05C8 131347304
111MAB29993

05C6 131347304
111MAM11789

05C6 131347304
111MAM11792

05C6 131347304
111MAM11794

05C6 131347304
111MAM11796

05C6 131347304
111MAM11812

05C6 131347304
101MKD27151

05Cé 131347304
111IMCB21155

05CB 131347304
111MCB21158

05C6 131247304
11{MCB21161

05C6 131347304
111MCB21163

05C6 131347304
111MCB21165

05C6 131347304
111MCC25532

05C6 131347304
111MCC25534

05Cé 131347304
111MCC25536

05Cé 131347304
111MCC25539

131347304 Total

0sC1 134429109
114B8F02043

05C4 136375102
104BHB02497

05C4 136385101
114BAF00567

05C4 136285101
114BAF00S568

136385101 Total

0sCs 138584105
104BKCO2183

05C1 14040H105
114BAL02138

05C1 14040H105
114BBF02044

0sCcs 14040H105
101MJU26014

05Cs 14040H105
101MJU26016

CALPINE CORP
233

CALPINE CORP
239

CALPINE CORP
240

CALPINE CORP
241

CALPINE CORP
391

CALPINE CORP
392

CALPINE CORP
393

CALPINE CORP
394

CALPINE CORP
385

CALPINE CORP
732

CALPINE CORP
767

CALPINE CORP
768

CALPINE CORP
769

CALPINE CORP
770

CALPINE CORP
m

CALPINE CORP
797

CALPINE CORP
798

CALPINE CORP
799

CALPINE CORP
800

CAMPBELL SOUP CO
581

CANADIAN NATL RAILWAY CO
n

CANADIAN NATURAL RESOURCES
512

CANADIAN NATURAL RESQURCES
513

CAPELLA EDUCATION CO
@16

CAPITAL ONE FINANCIAL CORP
462

CAPITAL ONE FINANCIAL CORP
582

CAPITAL ONE FINANCIAL CORP
630

CAPITAL ONE FINANCIAL CORP
€31

300 000

200 000

400 000

100 000

200 000

100 000

100 000

500 000

100 000

$ 700 000

100 000

200 000

200 000

100 000

100 000

100 000

200000 _

500 000

400 000

365 000

1000 000

807 000

1033 000

770 000

55 000

254 000

500 000

1300 000

COMMON STOCK USD 001

Local 4,097 93
Base 4097 93
COMMON STOCK USD 001

Local 272909
Base 2,72909
COMMON STOCK USD 001

Local 544790
Base 544790
COMMON STOCK USD 001

Local 136272
Base 136272
COMMON STOCK USD 001

Local 283694
Base 283694
COMMON STOCK USD 001

Local 141588
Base 141588
COMMON STOCK USD 001

Local 141277
Base 141277
COMMON STOCK USD 001

Locat 7084 86
Base 708486
COMMON STOCK USD 001

Local 141647
Base 141647
COMMON STOCK USD 001

Local 7067196
Bese 7067196
COMMON STOCK USD 001

Local 148964
Base 148964
COMMON STOCK USD 001

Local 2,98110
Base 2,981 10
COMMON STOCK USD 001

Local 298058
Base 298058

COMMON STOCK USD 001

Local 149162
Base 149162
COMMON STOCK USD 001

Local 1487 14
Base 148714
COMMON STOCK USD 001

Local 152109
Base 152109
COMMON STOCK USD 001

Laocat 304994
Base 3,04584
COMMON STOCK USD 001

Local 7,560 30
Base 756030
COMMON STOCK USD 001

Local 6077 88
Base 607788

Local 127 115 81
Base 127 11581
COMMON STOCK USD 0375

Local 1247185
Base 1247185

COMMON STOCK NPV
Local B4 536 80
Base 64,536 80

COMMON STOCK NPV

Local 3319279
Base 3319279
COMMON STOCK NPV

Local 4254772
Base 42,547 72

Loca! 75,740 51
Base 75,740 51

COMMON STOCK USD 01
Local 42,443 68
Base 4244368

COMMON STOCK USD 01

Local 263939
Base 263939
COMMON STOCK USD 01

Local 1265226
Base 12,652 26
COMMON STOCK USD 01

Local 18709 88
Base 18709 83
COMMON STOCK USD 01

Locat 48,762 17
Base 48,762 17

4,386 96
4,386 98

292464
2,924 64

584928
584928

146232
146232

292464
292464

1,462 32
146232

146232
146232

731160
731160

146232
146232

8335220
83,352 20

1,462 32
1,462 32

292464
2924 64

292464
292464

146232
146232

1,462 32
1,462 32

146232
146232

2924 64
292464

731160
731160

584928
584928

140 382 68

140,382 68

1671023
1671023

9764 14
976414

2188207
21,88207

2801014
28,010 14

49,892 21
4989221

54 444 47
54 444 47

2,668 01
2,668 01

12,321 36
12321 38

987920
987920

25,685 93
2568593

-289 03
-289 03

-185 55
-195 55

-40138
40138

-99 60
-93 60

-87 70
-8770

46 44
-46 44

-49 55
-49 55

-22674
-226 74

-45 85
-45 83

-12680 24
-12,680 24

2732
2732

56 46
5646

5594
5594

2930
2930

2482
2482

5877
5877

125 30
125 30

24870
24870

228 60
228 60

-13 266 87

-13 266 87

-423838
423838

54 772 66
54,772 66

1131072
1131072

14 537 58
14,537 58

25848 30

25848 30

-1200079
-1200079

-2862
-28 62

33090
33090

883068
883068

23,076 24
230768 24

1742011

1/412011

1412011

1412011

1720720114

172072011

172072011

12072011

172072011

11/4/2010

37212011

32011

22011

322011

3272011

332011

33201

33,2011

332011

272011

8/2/2010

172011

1771201

114/22010

11872011

2712011

1072972010

10/29/2010

17712011

000
17712011

000

177712011

000
17772011

000
12572011

000
1/25/2014

000
172572011

000
1/25/2011

000
112572011

000
11/8/2010

000
y7ron

000
712011

000
7720114

000

yr2en1

000
y112011

o000
82011

000
82011

000
82011

000
812011

000

000

2/10/2011

000

&/5/2010

000

1122011

oco

171272011

000

000

11/5/2010

000

172120114

000
21072011

000
111372010

000
14372010

000

1000000
-28903
-28903

1000000
19555
-195 55

1000000
-40138
-401238

1 000000

-99 60
-99 60
1 000000
-87 70
-87 70
1 000000
-46 44
-46 44
1000000
-49 55
-49 55

1000000
-226 74
-22674

1000000

-45 85

-45 8§
1000000
-12,680 24
-12,680 24
1000000
2732
2732
1000000
56 46

56 46
1000000
5594
5594

1000000
2930
2930

1000000
24 82
2482

1000000
5877
5877

1000000

12530
12530
1000000
24870
24870
1000000
228 60
228 60

-13 268 87
-13 266 87

1 000000
-423838
-4 23838

1000000
54 77266
54,772 66

1000000
1131072
1131072

1 000000
14 53758
14 537 58

25,848 30
25848 30

1000000
-1200079
-12 000 79

1000000
2862

-28 62
1000000
330 80
330 90

1 000000
833058
883068
1000000
23076 24
2307824



05C6 14040H105
101MKA21226

05Cs8 14040H108
101MKA21329

05C6 14040H105
101MKA21331

05C6 14040H105
101MKA24795

05C6 14040H105
101MKA24797

05C6 14040H105
101MKA24799

05C6 14040H105
101MKA24801

05C6 14040H105
101MKA26354

0sce 14040H105
101MKA26356

05C6 14040H105
101MKB17123

a5Ce 14040H105
101MKB17127

05C6 14040H105
101MKC11881

05C6 14040H105
101MKC11883

0sce 14040H105
101MKC 11986

05Cc6 14040H105
101MKC20663

05C6 14040H105
101MKC20685
05C6 14040H105
101MKC20667

05C6 14040H105
101MKC20672

05Cé 14040H105
101MKC20676

14040H105 Total

0sc1 14055X102
114BBF02045

05C1 140573101
104BLV00450

05C1 14057J101
114BBF02046

14057J101 Total

05C1 141665109
114B8F02047

05Cé 141665109
101MKD26973

141885109 Total

05C4 143130102
104BKB02495

05C4 143130102
1048KD00870

143130102 Total

CAPITAL ONE FINANCIAL CORP
642

CAPITAL ONE FINANCIAL CORP
643

CAPITAL ONE FINANCIAL CORP
644

CAPITAL ONE FINANCIAL CORP
646

CAPITAL ONE FINANCIAL CORP
847

CAPITAL ONE FINANCIAL CORP
648

CAPITAL ONE FINANCIAL CORP
649

CAPITAL ONE FINANCIAL CORP
661

CAPITAL ONE FINANCIAL CORP
662

CAPITAL ONE FINANCIAL CORP
670

CAPITAL ONE FINANCIAL CORP
671

CAPITAL ONE FINANCIAL CORP
675

CAPITAL ONE FINANCIAL CORP
676

CAPITAL ONE FINANCIAL CORP
677

CAPITAL ONE FINANCIAL CORP
695

CAPITAL ONE FINANCIAL CORP
696

CAPITAL ONE FINANCIAL CORP
€97

CAPITAL ONE FINANCIAL CORP
698

CAPITAL ONE FINANCIAL CORP
699

CAPITALSOURCE INC
583

CAPITOL FEDERAL FINANCIAL iN
366

CAPITOL FEDERAL FINANCIAL iN
584

CAREER EDUCATION CORP
585

CAREER EDUCATION CORP
720

CARMAX INC
454

CARMAX INC
458

300 000

200 000

100 000

100 000

275 000

100 000

100 000

300 000

300 000

400 000

100 000

200 000

200 000

200 000

300 000

100 000

250 000

200 000

300 000

120 000

08935

§08 000

210000

1,200 000

220 000

180 000

COMMON STOCK USD 01

Local 1122877
Base 1122977
COMMON STOCK USD 01

Local 7,469 35
Base 7,469 35
COMMON STOCK USD 01

Local 374090
Base 374090
COMMON STOCK USD 01

Local 3,703 12
Base 3,793 12
COMMON STOCK USD 01

Local 10416 10
Base 10416 10
COMMON STOCK UsSD 01

Locel 3,791 64
Base 379164
COMMON STOCK USD 01

Local 3ITNTS
Base 37375
COMMON STOCK USD 01

Local 11203 64
Base 11,203 64
COMMON STOCK USD 01

Local 1114034
Base 1113034
COMMON STOCK USD 01

Local 15018 82
Base 15,018 82
COMMON STOCK USD 01

Local 376424
Base 376424
COMMON STOCK USD 01

Local 754291
Base 75429
COMMON STOCK USD 01

Local 754617
Base 754617
COMMON STOCK USD 01

Local 754147
Base 754147
COMMON STOCK USD 01

Locai 1125247
Base 1125247
COMMON STOCK USD 01

Local 376869
Base 376869
COMMON STOCK USD 01

Local 941778
Base 941779
COMMON STOCK USD 01

Local 752785
Base 752785
COMMON STOCK USD 01

Local 11,212 52
Base 121252
Local 23393324
Base 23393324

COMMON STOCK USD 01
Local 96272
Base 96272

COMMON STOCK USD 01

Local 1051
Base 1051
COMMON STOCK USD 01

Local 7,364 92
Base 7 384 92

Locel 737543
Base 737543

COMMON STOCK USD 01

Local 482721
Base 482721
COMMON STOCK USD 01

Local 20,596 21
Base 20596 21
Local 2542342
Base 2542342
COMMON STOCK USD 5

Local 671476
Base 671476
COMMON STOCK USD 5

Local 554489
Base 5544 89
Locat 12,259 65

5927 52
5927 52

385168
395168

197584
197584

1,97584
197584

543356
543356

1,97584
197584

197584
197584

5927 52
592752

5927 52
592752

790337
790337

1,975 84
197584

395168
385168

395168
3,95168

395168
395168

5,927 53
5,927 53

197584
197584

4938 60
4939 60

385168
395168

582753
592753

130 08209

130 082 09

2,079 26
2,07926

157
1571

1021302
1021302

1022873
1022873

557849
5,578 49

31,157 42
31157 42

3873591
36,735 91

3,148 30
314830

257588
257588

5724 18

530225
5,302 25

351767
351767

1,785 08
176506

181728
1817 28

4,982 54
4,882 54

1,815 80
181580

181591
1815981

527612
5,276 12

521282
s21282

711545
711545

178840
1,788 40

359123
359123

3,594 49
3,594 49

358979
3,58979

532494
5324 94

179285
179285

447819
447818

357617
3,576 17

528499
528499

103 85115

103,851 15

-1,116 54
-111654

-520
520

-2,848 10
-2,848 10

-285330
-2853 30

-75128
-75128

-10,561 21
-10 561 21

1131249

-11,31249

3566 46
3566 46

296901
296901

653547

111172010

111172010

117472010

111172010

11172010

117172010

11/172010

111172010

11/1/2010

11/2/2010

11/212010

11/32010

11/3/2010

111372010

11/372010

111372010

111372010

11/372010

11/3/2010

2712011

12/29/2010

27720114

27772011

11/412010

11/172010

117212010

111412010

000
11/472010

000
11/4/2010

000

111472010

Qoo
11/412010

000
11/4/2010

000
11/412010

000
111472010

000
11/4/2010

000
1115/2010

000
111512010

000
111872010

000
11/8/2010

000
11/8/2010

000
11/8/2010

000
11/8/2010

000
11/8/2010

000
11/8/2010

000
11/8/2010

000

000

2/10/2011

000

12/28/2010

000
2/10/2011

oco

21072011

000
11/9/2010

000

000

11/412010

000
11/5/2010

000

1 000000
5,302 25
5,30225
1000000
351767
351767
1000000
176508
176506

1000000
1,817 28
181728
1000000
498254
4,982 54
1000000
181580
1,815 80
1000000
181591
181591
1000000
527612
5,276 12
1000000
5,212 82
521282
1000000
711545
711545
1000000
178840
178840
1000000
3,59123
359123
1000000
3,594 49
3594 49
1000000
358979
3,589 79

1000000
532494
5,324 94
1000000
179285
179285
1000000
447819
447819
1000000
3,576 17
3,576 17
1000000
5284 99
5284 99

10385115
103 851 15

1000000
-1,116 54
-1116 54

1000000
-520
520
1000000
-2848 10
-2848 10

-285330
-2,853 30

1 000000
-75128
-75128

1000000

-10 561 21
-10 561 21

-1131249
-1131249

1000000
3566 46
3 566 46
1000000
296901
296901

6,53547




05Ct 149123101
104BLIO1700

0sc1 149123101
114BBF02048

149123101 Total

05C1 151020104
114BBF02049

05CH 156700106
114BBF02050

05C1 156708109
114BBF02051

0sc1 1685167107
114BBF02053

05C1 166764100
104BJHD2067

05CY 166764100
104BLI01733

05C1 166764100
114BBF02054

166764100 Total

05C5 167250109
104BKC02184

05C5 167250109
10AWKD00275

05Cs 167250109
10AWKKC0104

05Cs 167250109
10AWKLO1345

167250109 Total

0s5C1 168805107
114BBF02277

0s5C1 172062101
114BBF02055

05CS 17275R102
104BKC02185

osc1 17275R102
114BAL02083

asc1 17275R102
114BBF02057

17275R102 Total

osc1 172908105
114BBF02056

05C1 172867101
114BBF02058

05Cy 17306X102
114BBK00657

0scy 17306X102
114BBKO0E58

05CJ 17306X102
114BBLO10E7

05¢CJ 17306X102
114BBLO1676

05CJ 17306X102

CATERPILLAR INC
296

CATERPILLAR INC
586

CELGENE CORP
587

CENTURYLINK INC
588

CEPHALON INC
589

CHESAPEAKE ENERGY CORP
591

CHEVRON CORP
158

CHEVRON CORP
32

CHEVRON CORP
592

CHICAGO BRIDGE + IRON NY SHR
017

CHICAGO BRIDGE + IRON NY SHR
043

CHICAGO BRIDGE + IRON NY SHR
047

CHICAGO BRIDGE + IRON NY SHR
Q51

CHILOREN S PLACE
015

CINCINNATI FINANCIAL CORP
593

CISCO SYSTEMS INC
018

CISCO SYSTEMS INC
409

CISCO SYSTEMS INC
595

CINTAS CORP
594

CMGROUP INC
536

CITI TRENDS INC

163

CITI TRENDS INC
164

CITI TRENDS INC
168

CITI TRENDS INC
m

CITI TRENDS INC

85 000

439 000

230 000

736 000

70000

524 000

95 000

94 000

1289 000

3770 000

3440000

5 000 000

5790 000

100 000

1,016 000

3 880 000

376 000

2,981 000

289 000

8325 000

188 000

212 000

99 000

113 000

Base 12,259 65

COMMON STOCK USD1
Local 763292
Base 763292
COMMON STOCK USD1
Local 44,099 88
Base 44 099 B3
Local 5173280
Base 51,73280
COMMON STOCK USD 01
Local 14797 51
Base 14,797 51
COMMON STOCK USD1
Local 32,401 55
Base 32,401 55
COMMON STOCK USD 01
Local 422021
Base 4,220 2%

COMMON STOCK USD 0t
Local 16 654 85
Base 16 654 85

COMMON STOCK USD 75

Local 796377
Base 796377
COMMON STOCK USD 75

Local 814590
Base 814590
COMMON STOCK USD 75

Local 126 437 12
Base 126 437 12

Local 14254679
Base 142546 79

NY REG SHRS EUR 01

Local 98,73575
Base 98,735 75
NY REG SHRS EUR 01

Local B9 61598
Base 89,61598
NY REG SHRS EUR 01

Local 141202 60
Base 141202 60

NY REG SHRS EUR 01

Local 156 336 04
Base 156,336 04
Local 485 890 37
Base 4B5 B30 37

COMMON STOCK USD 1
Local 4,387 38
Base 4387 38

COMMON STOCK USD2

Local 3367975
Base 3367975
COMMON STOCK USD 001

Local B9 859 27
Base 89 859 27
COMMON STOCK USD 001

Local 7.97281
Base 787281
COMMON STOCK USD 001

Local 66 210 61
Base 66 210 61
Local 164 042 69
Base 164 042 69

COMMON STOCK NPV
Local 8454 12
Base 8454 12

COMMON STOCK USD 01

Local 4031303
Base 4031303
COMMON STOCK USD 01

Local 4137 0t
Base 413701
COMMON STOCK USD 01

Local 469222
Base 469222
COMMON STOCK USD 01

Local 214288
Base 214268
COMMON STOCK USD 01

Local 244836
Base 244836

COMMON STOCK USD 01

572418

4649 10
4,649 10

2401125
2401125

28,650 35
28,660 35

17 559 85
17 559 85

2116076
2116076

444136
444136

17,578 57
17,578 57

723041
723041

715430
715430

98 10523
98 10523

112489 94

112489 94

62,232 62
6223262

56785 20
56,785 20

82,536 62
82536 62

95577 41
95577 41

287 13185

297 13185

4,422 60
4422 60

2689214
26,892 14

8855428
88554 28

794380
784380

6298000
62980 00

15947808
159,478 08

10 020 87
10,020 87

118 567 95
118,567 95

518182
519182

5854 61
5854 61

273399
273398

3,120 62
312062

1515 47

12102010
2,983 82
2,98382
272011
20,088 63
20 088 63

2307245
23,07245

27011
-2,76234
-2,76234

212011
1124079
11,24079

212011
-22115
-22115

27712014
92372
92372

10/11/2010
73336
73338
12/10/2010
931 60
931 60
22011
2833189
28,331 89

30 056 85
30,056 85

1172/2010
36,503 13
36,503 13

117372010
3283078
3283078

1171272010
S8 665 98
58 665 98

11/16/2010
60 758 63
60,758 63

188 758 52
188 758 52

27712011
-3522
-3522

2172011
6,787 61
6,787 61

11/2/2010
1304 99
1,304 99
11872011
2301
2901
72011
323061
323061

4564 61
4564 61

2701
-1566 75
-1,566 75

272014
-79 254 92
-79.254 92

2114720114
-1054 81
-1054 81
2/1472011
-1,162 39
-116239
2/152014
-591 11
-591 11
152011
67126
£71.26
2162011

000

12/15/2010

000
2102011

000

000

210/2011

000

2110/12011%

000

/10,2011

Qoo

21012011

000

1071472010

000
12/15/2010

000
2/10/2011

000

000

111572010

000
11/872010

000
11/47/12010

000

11/19/2010

000

o000

2/10/2011

0co

21012011

000

11/5/2010

000
1/21/2014

000
21072011

000

ag0

21012011

000

2/10/2011

ooo

2172011

0ao
211712011

000
2182011

000
21182011

000
22212011

6,535 47

1000000
2,983 82
2,983 82
1 000000
20 088 63
20 088 63

2307245
23,07245

1000000
-2762 34
-276234

1000000
1124079
11,24079

1000000
-22115
-22115

1000000
-92372
-82372

1000000
73336
73336

1000000
991 60
991 60

1000000

28,33189
28,331 89

30056 85
30 056 85

1000000
36,503 13
36503 13
1000000
3283078
32,83078
1000000
58,665 98
58,665 98

1000000
60758 63
60 758 63

188 758 52
188 758 52

1000000
-3522
-3522

1000000
6787 61
678761

1000000
130499
1304 99
1000000

2901

2301
1000000
323061
323061

4 564 61
4564 61

1000000
-156675
-1566 75

1000000
-79.254 92
-79 254 92

1000000
-1054 81
-1054 81
1000000
-116239
-116239
1000000
-591 11
-591 11
1000000
67126
-671 26
1000000




114BBMD1710

05¢cJ 17306X102
114BBN0Q0854

0scy 17306x102
114BDD00E41

0scy 17306X102
114BDEO0215

0scJ 17306X102
1148DE00216

oscy 17306X102
114BDI00297

05CJ 17306X102
11480100299

05CJ 17306X102
114BDJO0306

oscJ 17306X102
114BDJ00308

05CJ 17306X102
114BDK005929

0scy 17306X102
114BDL0O0S64

05CJS 17306X102
114BDM00268

0scJ 17306X102
104BFGO0E95

17306X102 Total

05Cy 177376100
104BLH00421

0sC1 177376100
114BBF02059

05CJ 177376100
104B1S01273

0scJ 177376100
1048IN01414

177376100 Total

0sC1 18683K101
114BBF02060

osc1 189754104
104BJHO2108

05Ct 189754104
104BLI01356

a5C1 189754104
114BBF02061

189754104 Total

0s5C1 191216100
114BAL02101

05C1 191216100
114BBF02062

191216100 Total

o0sc1 192446102
104BJH02068

05C1 192446102
114BBF02063

192446102 Total

174

CITI TRENDS INC
182

CITI TRENDS INC
286

CITI TRENDS INC
281

CITI TRENDS INC
292

CITI TRENDS INC
305

CITI TRENDS INC
308

CITI TRENDS INC
312

CITI TRENDS INC
314

CITI TRENDS INC
320

CITI TRENDS INC
3

CITI TRENDS INC
343

CITI TRENDS INC
531

CITRIX SYSTEMS INC
033

CITRIX SYSTEMS INC
597

CITRIX SYSTEMS INC
775

CITRIX SYSTEMS INC
Bat

CLIFFS NATURAL RESOURCES INC
598

COACH INC
183

COACH INC
274

COACH INC
589

COCA COLA COTHE
427

COCA COLA COTHE
600

COGNIZANT TECH SOLUTIONS A
159

COGNIZANT TECH SOLUTIONS A
601

395 000

342 000

263 000

352 000

121000

605 000

12 000

365 000

241000

399 000

654 000

1307 000

1478 000

179 000

1617 000

745 000

50 000

46 000

51000

303 000

60 000

1474 000

108 000

203 000

Local 1181488

Base 11,814 88
COMMON STOCK USD 01

Local 8,507 22

Base 8507 22
COMMON STOCK USD 01

Locat 7.926 10
Base 7.926 10
COMMON STOCK USD 01

Local 623261

Base 6,232 61
COMMON STOCK USD 01

Local 827870

Base 827370
COMMON STOCK USD 01

Local 273511
Base 273511
COMMON STOCK USD 01

Local 13 867 96
Base 13 867 96
COMMON STOCK USD 01

Local 26998
Base 26998
COMMON STOCK USD 01

Local 820143
Base 8,20143
COMMON STOCK USD 01

Local 531076
Base 531076
COMMON STOCK USD 01

Local 881769
Base 881763
COMMON STOCK USD 01

Local 14 290 27
Base 14 290 27
COMMON STOCK USD 01

Local 40,572 12
Base 4057212

Local 150 246 30
Base 150 246 30
COMMON STOCK USD 001

Local 10324970
Base 10324870
COMMON STOCK USD 001

Local 11,908 64
Base 11808 64
COMMON STOCK USD 001

Local 112628 83
Base 11262893
COMMON STOCK USD 001

Lacal 4243314
Base 4243314

Local 270220 41
Base 27022041

COMMON STOCK USD 125
Local 457291
Base 457291

COMMON STOCK USD 01

Local 203408
Base 203408
COMMON STOCK USD 01

Local 291310
Base 291310
COMMON STOCK USD 01

Local 16 868 32
Base 16 868 32
Local 2181550
Base 21,81550
COMMON STOCK USD 25

Local 381952
Base 3,81952
COMMON STOCK USD 25

Local 92087 88
Base 92,097 88
Local 9591740
Base 95917 40
COMMON STOCK USD 01

Local 695832
Base 6,958 32
COMMON STOCK USD 01

Local 15,318 97
Base 1531897
Local 2227729

1505077
15,050 77

10908 35
10908 35

9,444 70
9,444 70

726303
7,263 03

972086
972086

3,34155
334155

16707 73
16,707 73

33139
33139

1007987
10079 87

665548
665548

1101882
1101882

18 060 91
18 060 91

36,603 97
36 603 97

172,088 47

172,088 47

39208 16
39208 16

6046 37
6046 37

4289553
4289553

19,763 24
19763 24

107 913 30

107 913 30

3,736 00
373600

114004
114004

126396
126396

7509 38
7.508 38

9,913 38
991338

3,498 04
3,498 04

8593507
8593507

89433 11
89433 11

3,155 48
315548

593114
5983114

9,086 62

3589
-3.23589

217772011
-2401 13
-2,401 13
41512011
-1,518 60
-1,518 60
41612011
-1,030 42
1,030 42
41672011
-1,442 18
-1442 16
41122011
606 44
606 44

411272011
-283977
-283977

471372011
-6141
6141

411372011
-187844
187844
41472011
-1344 72
-134472
411512011
-220113
-220113
41182011
-3,77064
-3,77064
6/8/2010
3,968 15
3968 15

-21,842 17
-21 84217

12/92010
64 04154
64 041 54
272011
586227
5,862 27
9/27/2010
6973340
6973340

10/19/2010
22 669 90
22 669 80

162,307 11
162,307 11

2772011
83691
83691

10/1172010
894 04
834 04
12/40/2010
1649 14
1649 14
2712011
935894
935894

11,802 12
11,802 12

111872011
32148
32148
272011
616281
6,162 81

648429
648429

10/11/2010
380284
380284

2772011
938783
938783

13,180 67

000
2232011

000
4/8/,2011

000
411172011

000
411472011

000
4ansron

000
4/15/2011

0Qo

411872011

000
4/18/2011

000
4/18/2011

000
4/2012011

000
412112011

000
6/11/2010

000

000

12/14/2010

000
2110/2011

oco
9/30/2010

000

10/22/2010

000

000

2/10/2011

000

1011472010

000
12/15/2010

000
2/1012011

000

000

147217201

000
2110/2011

000

000

1011472010

000
/1072011

000

-323589
-323589
1000000
-2,401 13
-2,401 13
1000000
-1,518 60
-1,518 60
1000000
-103042
-103042
1000000
-1,44216
-1,44216
1000000

606 44

-606 44
1000000
-283977
-283977

1000000
61414
6141
1000000
-1878 44
-1878 44
1000000
-1344 72
134472
1000000
-220113
-2201 13
1000000
-3770 64
-3770 64
1000000
396815
3,968 15

-2184217
-2184217

1000000
64,041 54
64,041 54

1000000

586227

586227

1000000
6373340
6973340

1000000
22 669 30
22,5689 80

162 307 11
162307 11

1000000
836 91
836 91

1000000
894 04
894 04

1000000

164814

1,648 14

1000000

9,358 84

935894

11902 12
11902 12

1000000
32148
32148

1000000

6162 81

6162 81

6484 29
6484 29

1000000
380284
3ao284
1000000
9,387 83
9387 83

13190 67



05C1 194162103
104BLI01512

0sC1 194162103
114BAL02134

05CH 194162103
114BBF02064

194162103 Total

05C4 20030N101
104BJM03684

05C4 20030N101
104BJNO1415

05¢C1 20030N101
114BBF02065

20030N101 Tofal

0sC1 200340107
114BBF02066

oscy 204166102
104BHQ00579

05CJ 204166102
104BJC00747

05Cd 204166102
104BJG00981

204166102 Total

05CJ 20452A108
114BBP01255

05CJ 20452A108
104BJG00982

204524108 Total

psct 205363104
114BBF02067

05C1 20825C104
104BLID1734

0sc1 20825C104
114BBF02068

20825C104 Total

05C6 20854P108
111MBJ24202

05C6 20854P109
111MBJ24204

05Ct 20854P109
114BBF02040

05C6 20854P108
111MBJ24206

05C6 20854P109
111MBJ24208

05C6 20854P109
111MBJ24217

05C6 20854P 108
111MBJ24219

05CE 20854P109
101MKD27019

COLGATE PALMOLIVE CO
285

COLGATE PALMOLIVE CO
460

COLGATE PALMOLIVE CO
602

COMCAST CORP CLASS A
437

COMCAST CORP CLASS A
438

COMCAST CORP CLASS A
603

COMERICA INC
€04

COMMVAULT SYSTEMS INC
698

COMMVAULT SYSTEMS INC
780

COMMVAULT SYSTEMS INC
810

COMPELLENT TECHNOLOGIES INC
188

COMPELLENT TECHNOLOGIES INC
811

COMPUTER SCIENCES CORP
605

CONOCOPHILLIPS
323

CONOCOPHILLIPS
606

CONSOL ENERGY INC
576

CONSOL ENERGY INC
s77

CONSOL ENERGY INC
578

CONSOL ENERGY INC
578

CONSOL ENERGY INC
579

CONSOL ENERGY INC
580

CONSOL ENERGY INC
581

CONSOL ENERGY INC
725

66 000

26 000

291000

5331000

1929 000

1870 000

§0 000

2,955 000

945 000

1795 000

8247 000

2040 000

91000

166 000

1 094 000

100 000

200 000

133000

100 000

200 000

100 000

100 000

1,400 000

Base 2227729

COMMON STOCK USD1

Local 514725
Base 514725
COMMON STOCK USD1

Local 203680
Base 2036 80
COMMON STOCK USD1

Local 22,126 54
Bese 22,126 54

Local 2931059
Base 2931059
COMMON STOCK USD1

Local 10091033
Base 100910 33
COMMON STOCK USD1

Local 3657361
Base 36 573 61
COMMON STOCK USD1

Local 4402774
Base 44027 74

Local 18151174
Base 18151174
COMMON STOCK USDS

Local 196399
Base 196399

COMMON STOCK USD 01

Local 69 933 60
Base 69933 60
COMMON STOCK USD 01

Local 2548323
Base 2548523
COMMON STOCK USD 01

Local 4601405
Base 46 014 05

Local 14149688
Base 141 496 88

COMMON STOCK USD 001

Local 228854 25
Base 228 854 25
COMMON STOCK USD 001

Local 3441788
Base 3441788

Local 26327213
Base 26327213

COMMON STOCK USD1
Local 512593
Base 512593

COMMON STOCK USD 01

Local 1071062
Base 1071063
COMMON STOCK USD 01

Local 7905254
Base 79,052 54

Local 8976317
Base 8976317

COMMON STOCK USD 01

Local 470084
Base 470084
COMMON STOCK USD 01

Local 936292
Base 9362892
COMMON STOCK USD 01

Local 6567 10
Base 6,567 10
COMMON STOCK USD 01

Local 469069
Base 469063
COMMON STOCK USD 01

Local 9408 51
Base 9408 51
COMMON STOCK USD 01

Local 469493
Base 4654 93
COMMON STOCK USD 01

Local 4,709 86
Base 4709 86

COMMON STOCK USD 01
Local 5392372
Base 5392372

9086 62

301350
301350

1187 14
118714

13,286 78
13,286 78

17 487 42

17 487 42

9291950
9291950

3362253
3362253

3357461
33,574 61

160 116 64
160 116 64

303300
303300

53,279 96
53,279 96

1703877
1703877

32364 64
3236464

102 683 37

102 683 37

133274 95
133,274 95

32967 25
32967 25

166 242 20

166 242 20

581345
581345

11 601 52
1160152

76458 18
76458 18

8805871

8805871

355578
3,55578

711156
711156

572443
5,724 43

355578
355578

711156
711156

as5578
355578

355578
355578

49,780 94
49,780 94

90 67

12/10/2010
213375
213375
1718720114
84966
849 66
12011
883976
8,83976

1182317
11823137

1011872010
799089
799083

10/19/2010
295108
295108

272011
1045313
10,453 13

2139510
2139510

2712011
-106901
-106901

82372010
1671364
16,713 64

10/4/2010
845048
8,450 46

10/8/2010
13,649 41
1364341

3881251
3881351

2/2372011%
9557930
9557930
10/8/2010
145063
145063

97,029 92
97 029 93

2112014
-887 52
-687 52

12110/2010
89089
-89089
272011
2584 35
259435

1,703 46
170348

211472011

1,145 08

1,145 06
211412011

225136

225136
27712011

84267

84267
2/1472011

1,134 91

11349
21472011

229695

229695
21412011

113915

113915

211472011
1,154 08
1154 08

11/4/2010
414278
414278

000

12/115/2010

000
1721720114

000
21102011

000

000

10/21/2010

000
101222010

000
2/10/2011

000

000

211020114

000

&26/2010

000
107712010

000
10/14/2010

000

000

2/22/2011

000
10/14/2010

000

000

21201

000

12152010

000
2/10/2011

000

000

2/17/2011

ooo
2172011

o000
21012011

000
2/17/2011

000
2172011

000
172011

000
21712011

000

11/3/2010

000

13 190 67

1 000000
2,1337%
2,13375
1000000

849 56

849 66
1000000
883976
883976

11,823 17
11,82317

1000000
799089
7,990 89
1000000
295108
295108
1 000000
1045313
1045313

2139510
2139510

1000000
-1069 0t
-1063 01

1000000
1671364
1671364
1000000
8,450 48
8,450 46
1 000000
13649 44
1364841

3881351
3881351

1000000
95579 30
95 573 30

1000000

145063

145063

97 029 93
97,029 93

1 000000
-687 52
687 52

1000000
-890 89
-850 83

1000000

2,594 35

2594 35

1,703 46
170346

1000000
1,14508
114506

1 000000
225136
225136

1000000

B42 67
842 87

1000000
1,134 94
113491

1000000
229695
2296 95

1000000
113915
113815

1000000
1,154 08
115408

1 000000
414278
414278

R ——— e T -



05Cs 20854P109
10AWIMO0084

035C8 20854P109
111MCD30202

05C6 20854P109
111MC030204

05C6 20854P109
111MCD30207

05C6 20854P109
111MCD30217

05C6 20854P108
111MCD30226

20854P109 Total

o5C1 209115104
114BBF02069

05C8 210795308
104BJA02726

05C6 217204106
111MDJ23921

05C6 217204106
111MDJ23928

05C6 217204106
111MDJ30499

0s5C6 217204106
111MDJ30502

05C6 217204106
111MDJ30529

05C6 217204106
111MDK24307

05C8 217204106
111MDK24309

05C8 217204106
111MDK24348

05Ce 217204106
111MAL29424

05Cé 217204106
111MAM22132

05C6 217204106
111MAM22134

05C6 217204106
111MAM22136

05C6 217204106
111MAM22138

05C86 217204106
111MES26968

05C8 217204108
111MES26871

05Cé 217204106
111MES26974

05C6 217204106
111MES26977

05C6 217204106
111MES26884

05C6 217204106
101MKD26229

217204106 Total

osci 219350105
114BBF02070

CONSOL ENERGY INC
780

CONSOL ENERGY INC
815

CONSOL ENERGY INC
816

CONSOL ENERGY INC
817

CONSOL ENERGY INC
818

CONSOL ENERGY INC
819

CONSOLIDATED EDISON INC
607

CONTINENTAL AIRLINES CLASS B

345

COPART INC
190

COPART INC
191

COPART INC
199

COPART INC
200

COPART INC
201

COPART INC
205

COPART INC
206

COPART INC
207

COPART INC
383

COPART INC
296

COPART INC
397

COPART INC
388

COPART INC
399

COPART INC
451

COPART INC
452

COPART INC
453

COPART INC
454

COPART INC
455

COPART INC
715

CORNING INC
608

3,700 000

100 000

100 000

100 000

100 000

750 000

424 000

25 100 000

100 000

200 000

100 000

100 000

150 000

100 000

100 000

100 000

300 000

200 000

100 000

200 000

100 000

100 000

100 000

100 000

100 000

300 000

700 000

1,195 000

COMMON STOCK USD 01

Local 127,770 30
Base 127,770 30
COMMON STOCK USD 0t

Lacal 527840
Base 527840
COMMON STOCK USD 01

Local 528075
Base 528075
COMMON STOCK USD 01

Local 527724
Base $.27724
COMMON STOCK USD 01

Local 527833
Base 5,278 33
COMMON STOCK USD 01

Local 39,336 89
Base 3933689

Locat 28628048
Base 286,280 48

COMMON STOCK USD 1
Locat 21,048 84
Base 21,048 94

COMMON STOCK USD 01
Local 34539984
Base 345 399 84

COMMON STOCK NPV

Local 445106

Base 445108
COMMON STOCK NPV

Local 890284
Bese 890284
COMMON STOCK NPV

Local 445262
Base 445262
COMMON STOCK NPV

Local 445499

Base 445499
COMMON STOCK NPV

Local 667937

Base 667937
COMMON STOCK NPV

Local 445339
Base 445339
COMMON STOCK NPV

Local 4,45345
Base 445345
COMMON STOCK NPV

Local 445089
Base 4450 88
COMMON STOCK NPV

Local 1181176
Base 1181176
COMMON STOCK NPV

Local 7,877 80
Base 787780
COMMON STOCK NPV

Local 393892
Base 393892
COMMON STOCK NPV

Local 787690
Base 787690
COMMON STOCK NPV

Local 393701
Base 383701
COMMON STOCK NPV

Local 463442
Base 463442
COMMON STOCK NPV

Local 464002
Base 464002
COMMON STOCK NPV

Local 464049
Base 4,640 49
COMMON STOCK NPV

Local 463755
Base 4,637 55
COMMON STOCK NPV

Local 1388556
Base 1388556
COMMON STOCK NPV

Local 23989 92
Base 2398992

tacal 134 168 96
Base 134,168 96

COMMON STOCK USD 5
Local 2714143

186622 19
186,622 19

355578
355578

3,55578
355578

355578
3,555 78

355578
355578

26,668 36
26,668 36

31146528
31146528

17,317 65
17317 65

345,399 84
345399 84

308073
308073

616147
616147

308073
3,08073

308073
308073

462110
462110

308073
308073

308073
308073

308073
308073

924220
924220

6,16147
616147

308073
308073

616147
616147

308073
3,080 73

3,06073
308072

308073
308073

308073
308073

3,08073
308073

924220
924220

2156513
2156513

100 123 80
100 123 80

2071956

9/17/2010
-58 851 89
-58,851 89
37412011
172262
1,722 62
3472011
172497
1,724 97
yaron
172146
172146

/412011
172255
172255
3/4r2014
12668 53
12,668 53

-25,184 80
-25 184 80

27772011
373128
373128

10/172010
000
oo

4714720114

137033

137033
471472011

274137

274137
4714/2011

137189

1,371 89
411412011

1374 26

137426
41472011

2,058 27

2,058 27
4/15/2011

137268

1,37266
471572011

137272

137272
41572011

137016

137016
11972011

256856

256956
1/2072011

171633

171633
172072011

858 19

858 19

1072011

171543

171543
1202011

856 28

856 28
512612011

1553 €9

155369
5/26/2011

155929

155929
5262011

155976

1,558 76
52672011

1,556 82

1,556 82
5/26/2011

4,643 36

4,643 36
11/472010

242479

242479

3404516
34,045 16

2712011
642187

872272010

000
972011

0oo
sR2011

oo
82011

000
v8r2011

000
3972011

000

000

2/10/2011

000

10/1/2010

000

411972011

000
411912011

000
411912011

000
411872011

000
471972011

000
4/20/2011

000
4/20/20114

000
412072011

000
112412011

000
1/25/2011

000
112512011

000
12572011

000
1425120114

000
6172011

ao0
6/172011

000
6/172011

o000
/172011

000
&1r2011

o000
11/8/2010

000

000

211072011

1000000
-58,851 89
-58,851 89

1000000

172262

172262

1000000
1724 97
172497
1000000
172146
172148
1000000
172255
172255
1000000
12,668 53
12,668 53

-25,184 80
25 184 80

1000000
373129
373129

1000000
000
000

1000000
1,370 33
137033
1000000
274137
274137
1000000
137189
137188
1000000
137426
137426
1000000
205827
20s827
1000000
137266
137266
1000000
137272
137272
1000000
137016
1,370 16
1000000
2569 56
2,569 56
1000000
1,716 33
171633
1000000

858 19

858 19

1000000
171543
171543

1000000

856 28
856 28

1000000
155269
155369

1000000
155829
1559 29

1000000
155976
155876

1 000000
1556 82
1556 82

1000000
4643 36
4643236

1000000
242479
242479

34045 16
3404516

1000000
642187




o0sc1 21388R102
114BBF02071

05Ct 22160K105
104BJH02064

o5C1 22160K105
104BLI01735

05C4 22160K105
104BJ001441

05C1 22160K105
114BBF02072

22160K105 Total

as5C5 222816100
10AWKAQ00133

0sC1 231021106
114BBF02073

0sc1 23317H102
114BBF02080

0sCH 23331A109
114BBF02074

ascs 242309102

104BKC02186

0sC6 242309102
10iMFT33720

0sce 242309102
101MFU26287

05C8 242309102
101MFU26326

05Cé 242309102
101MFU26381

05C6 242309102
101MFU26388

05C6 242309102
101MFU26404

05C6 242309102
101MFU26423

05C6 242309102
101MGA23215

05C6 242309102
101MGA23429

05C6 242309102
101MGA23438

05C8 242309102
101MGB24350

05Cé 242309102
101MGC37669

05C6 242309102
101MGC37842

05C6 242309102
101MGC37864

05C6 242309102
101MGC37891

05C6 242309102
101MGD30588

05C6 242309102
101MGE258734

05C6 242309102
101MGF 28555

05C6 242209102

CORPORATE EXECUTIVE BOARD CO

609

COSTCO WHOLESALE CORP
156

COSTCO WHOLESALE CORP
324

COSTCO WHOLESALE CORP
440

COSTCQ WHOLESALE CORP
610

COVANCE INC
04

CUMMINS INC
611

DOR CORP
618

DR HORTON INC
612

DEALERTRACK HOLDINGS INC

019

DEALERTRACK HOLDINGS INC
389

DEALERTRACK HOLDINGS INC
- 407

DEALERTRACK HOLDINGS INC
408

DEALERTRACK HOLDINGS INC
409

DEALERTRACK HOLDINGS INC
411

DEALERTRACK HOLDINGS INC
412

DEALERTRACK HOLDINGS INC
413

DEALERTRACK HOLDINGS INC
435

DEALERTRACK HOLDINGS INC
445

DEALERTRACK HOLDINGS INC
447

DEALERTRACK HOLDINGS INC
473

DEALERTRACK HOLDINGS INC
488

DEALERTRACK HOLDINGS INC
487

DEALERTRACK HOLDINGS INC
488

DEALERTRACK HOLDINGS INC
489

DEALERTRACK HOLDINGS INC
496

DEALERTRACK HOLDINGS INC
518

DEALERTRACK HOLDINGS INC
532

DEALERTRACK HOLDINGS INC

100 000

45000

49 000

800 000

228 000

6,200 000

170 000

132 000

180 000

2,930 000

500 000

100 000

100 000

100 000

100 000

100 000

100 000

100 000

500 000

100 000

100 000

100 000

100 000

100 000

100 000

400 000

325000

300 000

Base 27 14143

COMMON STOCK USD 01

Local 384772

Base 394772
COMMON STOCK USD 005

Local 287725

Base 287725
COMMON STOCK USD 005

Local 346816

Base 348816
COMMON STOCK USD 005

Local 51,648 08
Base 51,648 08
COMMON STOCK USD 005

Local 16 874 82
Base 16 874 82

Local 74 888 31

Base 74 868 31
COMMON STOCK USD 01

Local 292,189 89
Base 292,189 89
COMMON STOCK USD2 §

Local 18,916 21
Base 1891621
REITUSD 1

Local 187605
Base 187605
COMMON STOCK USD 01

Local 218601
Base 218501
COMMON STOCK USD 01

Local 55,701 87
Base 55,701 87
COMMON STOCK USD 01

Local 873885
Base 873885
COMMON STOCK USD 01

Local 1,697 99
Base 1697 99
COMMON STOCK USD 01

Local 1697 02
Base 1697 02
COMMON STOCK USD 01

Local 168590
Base 169590
COMMON STOCK USD 01

Local 1,696 69
Base 169669
COMMON STOCK USD 01

Local 169555
Base 169555
COMMON STOCK USD 01

Local 1686 55
Base 1686 55
COMMON STOCK USD 01

Local 1,637 67
Base 163767
COMMON STOCK USD 01

Local 815486
Base 8154 88
COMMON STOCK USD 01

Local 1636 47
Base 163647
COMMON STOCK UsD 01

Local 1603 57
Base 160357
COMMON STOCK USD 01

Loca! 1,560 07
Base 156007
COMMON STOCK USD 01

Local 1607 65
Base 1607 65
COMMCON STOCK USD 01

Local 157349
Base 157349
COMMON STOCK USD 01

Local 1,607 88
Base 1607 88
COMMON STOCK USD 01

Local 6,21189
Base 621189
COMMON STOCK USD 01

Local 513732
Base 5,137 32
COMMON STOCK USD 01

Local 481302
Base 481302
COMMON STOCK USD 01

2071956

6,276 08
6,276 08

2,62566
2,625 88

285905
285905

34,044 61
34,044 61

1330335
13,303 35

5283267

5283267

348,894 54
348 894 54

363205
383205

6,39349
639349

250825
2,508 25

47,274 08

47,274 08

613795
613795

122759
1227 5%

1,227 59
122759

122759
122758

122759
122759

122759
1227 59

122759
122758

1227 59
1227 58

613794
6,137 94

122759
122758

122758
122759

1227 59
122759

122759
1,227 59

122759
122759

1,227 59
122759

491036
4910 36

398966
3,989 66

3,68277
368277

27712014
-2,328 36
-2,328 36

10/11/2010
25159
25159
12/10/2010
609 11
609 11
101772010
17 603 47
17 603 47

21712014
357147
357147

22,03564
2203564

10/28/2010
-56,704 65
-56 704 65

272011
15284 16
15284 18

272011
451744
451744

2712011
-32224
32224

11/2/2010
842778
842779
6/28/2010
2600890
2,600 90
6/28/2010
470 40
470 40
6/29/2010
46943
469 43
6/29/2010
46831
468 31
6/29/2010
469 10
469 10
612972010
467 96
467 96
6/2872010
458 96
458 96
712010
41008
41008
7112010
20692
201692
71172010
408 88
408 83

71212010
37598
37588
71612010
33248
33248
7/6/2010
380 06
380 06
71672010
34590
34590
71672010
38029
38029
772010
1,30153
130153
71812010
1147 66
1147 66
7/8/2010
113025
113025
7112/2010

210120114

000

1011472010

000
1211572010

000
10/13/2010

000
2/10/2011

000

000

11/3/2010

000

2/1012011

000

2/10/2011

000

2/10/20114

000

11/5/2010

000
71112010

000
71212010

000
71212010

000
7/12/2010

ooo
71212010

000
71212010

000
7122010

oon
71712010

o oo
71712010

0cgo
77112010

000
71812010

000
71912010

Qoo
71912010

000
7/8/12010

000
71872010

000
71122010

000
711272010

000
711412010

000
711572010

642187

1000000
-2328 36
2,328 36

1000000
25159
25159

1000000
609 11
609 11

1 000000
17,603 47
17,603 47
1000000
357147
3,57147

2203564
2203564

1000000
-56,704 65
-56 704 65

1000000
15,284 16
15284 16

1000000
4517 44
4517 44

1000000
-32224
-32224

1000000
8,427 79
8,427 79
1000000
260090
2600 90
1 000000
470 40
470 40
1000000
46943
48943
1000000
468 31
468 31
1000000
469 10
489 10
1000000
467 96
467 96
1000000
458 96
458 96
1000000
41008
41008
1000000
2,016 92
2,016 92
1000000
408 88
408 88

1000000
37598
37598

1000000
33248
33248

1 000000
380 06
380 06

1000000
34590
34590

1000000
38029
38029

1000000

1,301 52

1,301 53

1000000

114768

1,147 66

1000000

113025

113025

1 000000




101MGG37372

05C6 242309102
101MGG37378

05C6 242309102
101MGH18784

05C6 242309102
101MGH18817

05CB 242309102
101MGJ26024

05C6 242309102
101MGJ26026

05Cé 242309102
101MGL17382

D5C6 242209102
101MGL20685

05C6 242309102
101MGM22186

05C6 242309102
101MGM22200

05C6 242309102
101MGM22220

05C6 242309102
101MGO25512

D5C6 242309102
101MGO25514

05C6 242308102
101MGO25542

05C6 242309102
101MG025552

05C6 242309102
101MG0O25597

05C6 242309102
101MGQ22719

05Cé 242308102
101MGQ22743

05C8 242309102
101MGQ22868

05C6 242309102
101MGT26439

05C6 242309102
101MGT26645

05C8 242309102
101MGU28638

05C6 242308102
101MGU28658

0scs 242309102
101MGU28660

05Cé 242309102
101MHA23440

05C6 242309102
101MHA23443

05C6 242308102
101MHA23445

05C6 242309102
101MHB28168

05C6 242309102
101MHC25447

05C6 242309102
101MHC25502

05C8 242309102
101MHC25510

05C6 242309102
101MHC25533

534

DEALERTRACK HOLDINGS INC
535

DEALERTRACK HOLDINGS INC
538

DEALERTRACK HOLDINGS INC
539

DEALERTRACK HOLDINGS INC
566

DEALERTRACK HOLDINGS INC
567

DEALERTRACK HOLDINGS INC
576

DEALERTRACK HOLDINGS INC
585

DEALERTRACK HOLDINGS INC
587

DEALERTRACK HOLDINGS INC
588

DEALERTRACK HOLDINGS INC
589

DEALERTRACK HOLDINGS INC
623

DEALERTRACK HOLDINGS INC
624

DEALERTRACK HOLDINGS INC
625

DEALERTRACK HOLDINGS INC
626

DEALERTRACK HOLDINGS INC
627

DEALERTRACK HOLDINGS INC
641

DEALERTRACK HOLDINGS INC
842

DEALERTRACK HOLDINGS INC
644

DEALERTRACK HOLDINGS INC
684

DEALERTRACK HOLDINGS INC
685

DEALERTRACK HOLDINGS INC
696

DEALERTRACK HOLDINGS INC
€97

DEALERTRACK HOLDINGS INC
638

DEALERTRACK HOLDINGS INC
701

DEALERTRACK HOLDINGS INC
702

DEALERTRACK HOLDINGS INC
703

DEALERTRACK HOLDINGS INC
705

DEALERTRACK HOLDINGS INC
716

DEALERTRACK HOLDINGS INC
717

DEALERTRACK HOLDINGS INC
718

DEALERTRACK HOLDINGS INC
720

300

100 000

500 000

100 000

100 000

600 000

600 000

200 000

200 000

200 D00

100 000

100 000

100 000

600 000

100 000

100 000

100 000

100 000

400 000

100 000

100 000

100 000

100 000

100 000

300 000

100 000

100 000

100 000

100 000

100 000

175 000

100 000

Local 4 844 82

Base 4844 82
COMMON STOCK USD 01

Local 161688

Basa 161668
COMMON STOCK USD 01

Local 8,277 35

Base 827735
COMMON STOCK USD 01

Local 1,657 28

Base 1,657.28
COMMON STOCK UsD 01

Local 1,596 97
Baae 159697
COMMON STOCK USD 01

Local 959323

Base 9.59323
COMMON STOCK USD 01

Local 937880
Base 9,378 80
COMMON STOCK USD 01

Loca! 3,10184
Base 3,101 94
COMMON STOCK USD 01

Local 305208
Base 3ops208
COMMON STOCK USD 01

Local 304094
Base 304094
COMMON STOCK USD 01

Local 152719
Base 1,527 19
COMMON STOCK USD 01

Local 158299
Base 158299
COMMON STOCK USD 01

Local 1581 80
Base 1581 80
COMMON STOCK USD 01

Local 9,491 83
Base 9,49183
COMMON STOCK USD 01

Local 1,583 74
Bese 158374
COMMON STOCK USD 01

Local 159162
Base 159162
COMMON STOCK USD 01

Local 1,617 82
Base 1617 82
COMMON STOCK USD 01

Local 161755
Base 161755
COMMON STOCK USD 01

Local 6480 37
Base 648037
COMMON STOCK USD 01

Local 16154t
Base 161541
COMMON STOCK USD 01

Local 1,605 91
Base 160591
COMMON STOCK USD 01

Local 155697
Base 1556 97
COMMON STOCK USD 01

Local 158321
Base 158321
COMMON STOCK USD 01

Local 155973
Bese 1,55973
COMMON STOCK USD 01

Local 4727 80
Base 472780
COMMON STOCK USD 01

Local 1574 38
Base 157438
COMMON STOCK USD 01

Local 157540
Base 157540
COMMON STOCK USD 01

Local 160267
Base 160267
COMMON STOCK USD 01

Local 1597 02
Base 1597 02
COMMON STOCK USD 01

Local 1,596 14
Base 1596 14
COMMON STOCK USD 01

Local 2,734 58
Base 2,794 58
COMMON STOCK USD 01

Local 159563
Bass 158563

388277
368277

1,227 59
122759

6,137 94
6,137 84

122759
122759

1,227 59
1,227 59

7,365 53
736553

7,365 53
736553

245518
245518

245518
2,45518

245518
245518

122759
1,227 59

122759
122759

1227 59
122759

7368553
736553

122758
122759

1,227 59
1,227 59

122759
122759

122759
122759

4,91035
491035

122759
122759

122759
122759

122759
1,227 58

1,227 59
122759

122759
122759

368276
3,68276

1227 59
122759

1,227 59
122759

122759
122759

1,227 59
1,227 58

1,227 59
122759

2,148 28
2,14828

122759
122759

162 05
116205

71272010
389 09
38909

71132010
2,138 41
213941

711312010

42969

42969
711572010

36938

36938
71572010

222770

2,22770
7192010

201327

201327
71912010

646 76

646 76
7/20/2010

596 SO

596 S0
712072010

58576

58576
712072010

299 60

299 60
72272010

35540

35540
772212010

354 21

354 21
712212010

2126 30

2,126 20

712212010
35615
35615
1222010
364 03
364 03
12672010
39023
39023
712612010
389 96
389 96
712612010
157002
157002
712872010
387 82
8782
712912010
7832
7832
713012010
32038
32938
773012010
33562
33562
713012010
33218
33214
8122010
104504
1,045 04
8212610
3679
4678
212010
34781
34781
872010
37508
37508
472010
36943
36942
472010
6855
36855
472010
64630
646 30
472010
36804
365804

0ao
711512010

0ao
7/116/2010

000
7/116/2010

000
71202010

000
712012010

ooo
712212010

000
7/22/2010

000
77232010

(i)
7232010

000
7/1222010

000
712712010

000
712712010

¢ Q0
712712010

000
712712010

000
712712010

000
71292010

000
712972010

000
7/29/2010

000
&/3/2010

000
&/3/2010

000
8/4/2010

000
8/4/2010

000
/42010

000
&/5/2010

000
8/5/2010

000
&/5/2010

000
62010

000
8/3/2010

000
8/3/2010

000
&/8/2010

000
8/9/2010

000

116205
1,162 05
1000000

38903

38903
1000000
213941
213941

1 000000
42969
429 69

1000000
369 38
36938

1 000000

2,22770

2227170

1000000

2,01327

201327

1000000
64676
64676

4 000000
596 90
596 90

1000000
58576
58576

1000000
29960
29960

1000000
35540
35540

1 000000
354 21
354 21

1000000

2,126 30

2,126 30

1000000
35615
35615

1000000
364 03
36403

1000000
390 23
380 23

1000000
389 96
389 96

1000000

157002
157002

1000000
387 82
387 82

1000000
37832
37832

1000000
32938
32938

1000000
33562
33562

1000000
33214
33214

1000000

104504

1,045 04

1 000000
3679
34679

1000000
347 81
34781

1000000
37508
37508

1000000
369 43
36943

1000000
368 55
368 55

1000000
646 30
846 30

1000000
368 04
368 04




05C6 242309102
101MHC25535

242309102 Total

05C6 242370104
111MDG23321

05C6 242370104
111MDG23326

05Cé 242370104
111MDG23337

05C6 242370104
111MDG23341

05Ce 242370104
111MDG36074

05C6 242370104
111MDG36077

05Cé 242370104
111MDH31670

05Cé 242370104
111MDH31692

05C6 242370104
11{MDH31694

05C6 242370104
111MDH31715

05C6 242370104
111MDH35181

05C8 242370104
111MDI39315

05C6 242370104
111MDI39317

05C6 242370104
111MDJ11188

05C6 242370104
111MDJ11190

05Cé 242370104
111MDJ11192

05Cé 242370104
111MDJ11184

05C6 242370104
111MDK24853

aosce 242370104
111MDK24838

242370104 Total

osc1 244199105
104BJH02088

05C1 244199105
114BBF02078

244199108 Total

05C1 24702R101
114BAL02110

05C1 24702R101
114BBF02079

24702R101 Total

05C8 247361702

101MHC26804

05Cé 247361702

DEALERTRACK HOLDINGS INC
kil

DEAN FOODS CO
135

DEAN FOODS CO
136

DEAN FOODS CO
137

DEAN FOODS CO
138

DEAN FOODS CO
148

DEAN FOODS CO
149

DEAN FOODS CO
158

DEAN FOODS CO
159

DEAN FOODS CO
160

DEAN FOODS CO
161

DEAN FOODS CO
165

DEAN FOODS CO
181

DEAN FOODS CO
182

DEAN FOODS CO
183

DEAN FOODS CO
184

DEAN FOODS CO
185

DEAN FOODS CO
186

DEAN FOODS CO
208

DEAN FOODS CO
209

DEERE + CO
177

DOEERE + CO
616

DELL INC
436

DELL INC
617

DELTA AIR LINES INC
729

DELTA AIR LINES INC

100 000

100 000

300 000

400 000

1 800 000

100 000

1400 000

100 000

200 000

100 000

1,800 000

2000 000

200 000

1600 000

100 000

200 000

100 000

3 400 000

100 000

6 150 000

42 000

238 000

190 000

1083 000

300 000

COMMON STOCK USD 01

Local 158576

Base 159578

Locat 209 949 92

Base 209,949 92
COMMON STOCK USD 01

Local 1028 90

Base 1,028 90
COMMON STOCK USD 01

Local 308244

Base 308244
COMMON STOCK USD 01

Local 411582
Base 4,11592
COMMON STOCK USD 01

Local 18,459 54

Base 18,459 54
COMMON STOCK USD 01

Local 1,028 48

Base 102848
COMMON STOCK UsSD 01

Local 1434972
Base 14 34972
COMMON STOCK USD 01

Local 101712
Base 101712
COMMON STOCK USD 01

Local 202312
Base 202312
COMMON STOCK USD 01

Local 1,017 94
Base 1,017 94
COMMON STOCK USD 01

Local 18,251 64
Base 18,251 64
COMMON STOCK USD 01

Local 2021961
Base 2021961
COMMON STOCK USD 01

Local 199038
Base 1,990 38
COMMON STOCK USD 01

Local 1591969
Base 1591969
COMMON STOCK USD 01

Lacal 993 27
Base 99327
COMMON STOCK USD 01

Local 1987 56
Base 1987 56
COMMON STOCK USD 01

Local 994 07
Base 994 07
COMMON STOCK USD 01

Locat 33727 4
Base 3372724
COMMON STOCK USD 01

Local 98048
Base 990 48
COMMON STOCK USD 01

Local 6079526
Base 60,795 26
Local 20199248
Base 201,892 48

COMMON STOCK USD1

Local 314700
Base 314700
COMMON STOCK USD1

Local 2237945
Base 2237945
Local 25,526 45
Base 25,526 45

COMMON STOCK USD 01

Local 267187
Base 2,67187
COMMON STOCK USD 01
Local 15,188 45
Base 15188 45
Local 17 860 32
Base 17 860 32
COMMON STOCK USD 0001
Local 357668
Base 3srees8
COMMON STOCK USD 0001

1,227 58
1,227 58

165 122 63

165122 63

830 52
830 52

249156
249156

332207
332207

14 949 33
14 949 33

83052
830 52

11,627 26
11,627 26

B30 52
83052

1,661 04
166104

83052
830 52

14 849 33
14 949 33

16610 37
1661037

166104
166104

1328828
1328828

830 52
83052

166104
166104

830 52
830 52

28 237 62
28 237 62

830 52
33052

51,076 88
51,076 88

167,349 47
167 348 47

213121
212

12076 86
12076 86

14,208 07
14,208 07

547334
547334

31,198 05
3119805

36671239
3667138

189878
183978

8412010
368 18
363 18

44 827 29
44827 29

411172041
198 38
198 38

4112011
590 88
590 88

41172011
73385
79385

411172014

351021

351021
411172011

197 96

197 96
41172011

272248

272248
411212011

186 60

186 60
411272011

36208

36208
412/2011

187 42

187 42
4/42/2011

323021

330231
4/12/2011

360924

360824
471312011

32934

329 34

471372011

263140

263140
411472011

16275

16275
411472011

326 52

326 52
41142011

16355

163 55
411472011

548972

548972
411572011

158 96

158 86
41152011

971838

971838

3464301
34 84301

1044172010
101579
101579
27712011
10 302 59
10 30259

1131838
11,318 38

1182011
-2 801 47
-2,801 47
2112011
-16 009 60
-16 009 60

-18 81107
-18,811 07

&/4/2010
167690
167690

87472010

8/9/2010

000

000

411472011

000

4/1412011

000
4/14/2011

000
4/1472011

000
4114720114

oo
4114120114

000
4115120114

000
4/15/2011

000
441512011

000
4/1512011

Q00
411512011

000
4/18/2011

000
4/1872011

000
411972011

¢co
411872011

000
41972011

000
4/19/2011

000
4/20/2011

000
4/20/2011

000

o000

10/14/2010

000
2/1012011

000

000

172172011

000
211012011

000

000

&79/2010

000
8/8/2010

1000000
368 18
368 18

44 827 29
44,827 29

1000000
198 38
198 38

1000000
590 88
590 88

1000000
79385
79385

1000000

351021

351021

1000000
197 96
197 96

1000000

272248

272246

1000000
186 60
186 60

1000000
36208
36208

1000000
187 42
187 42

1000000

330231

330231

1000000

360924

360924

1000000
32934
32934

1 000000
283140
263140
1000000
16275
18275
1000000
32652
326 52
1000000
16355
163 55
1000000
548972
548972
1000000
159 96
159 96
1000000
971838
971838

34,643 01
3464301

1000000
101579
101579
1000000
10 302 59
10302 59

1131838
11318238

1000000
-2B80147
-2601 47
1000000
-16 008 60
~16,008 60

-18 81107
-18,811 07

1 000000
1676 80
1,676 90
1 000000



101MHC26813

05C6 247361702
101MHC26861

05C8 247361702
101MHD26598

05Ce8 247361702
101MHD26609

05C6 247361702
101MHD28134

05C6 247361702
101MHD29136

05C6 247361702
101MHD29138

05C6 247361702
101MHD29149

05C8 247361702
101MHD29151

05Cs 247361702
101MHD29174

05C6 247361702
101MHD23177

05C6 247361702
101MHD29185

05C6 247361702
101MHE 18355

05C6 247361702
101MHE 18359

05Cé 247361702
101MHF 16222

05C6 247361702
101MHF 16234

05C6 247381702
101MHF 16238

05C6 247361702
101MHF 16238

0s5cé 247361702
101MHG29647

05Cé 247361702
101MHG29693

05C8 247361702
101MHH18832

05Cé 247361702
101MHH18843

05Cs 247361702
101MHH18856

05C6 247361702
101MHH 18864

05C6 247361702
101MHI24034

05C6 247361702
101MHI24040

05C8 247361702
101MHI24063

05C6 247261702
101MHJ23595

05C8 247361702
101MHJ23600

05C6 247361702
101MHK23366

05C6 247361702
101MHK23368

05C8 247361702

730

DELTA AIR LINES INC
™

OELTA AIR LINES INC
739

DELTA AIR LINES INC
740

DELTA AIR LINES INC
748

OELTA AIR LINES INC
749

DELTA AIR LINES INC
750

DELTA AIR LINES INC
751

DELTA AIR LINES INC
752

DELTA AIR LINES INC
753

DELTA AIR LINES INC
754

DELTA AIR LINES INC
755

DELTA AIRLINES INC
757

DELTA AIR LINES INC
758

DELTA AIR LINES INC
765

DELTA AIR LINES INC
766

DELTA AIR LINES INC
767

DELTA AIR LINES INC
768

DELTA AIR LINES INC
786

DELTA AIR LINES INC
787

DELTA AIR LINES INC
79

DELTA AIR LINES INC
792

DELTA AR LINES INC
793

DELTA AIR LINES INC
794

DELTA AIR LINES INC
803

DELTA AIR LINES INC
804

DELTA AIR LINES INC
805

OELTA AIR LINES INC
812

DELTA AIR LINES INC
813

DELTA AIR LINES INC
826

OELTA AIR LINES INC
827

DELTA AIR LINES INC

100

300 000

1000 000

300 000

100 000

100 000

200 000

100 000

100 000

100 000

500 000

100 000

700 000

600 000

800 000

100 000

800 000

900 000

1,000 000

1 600 000

100 000

100 000

100 000

1,000 000

200 000

800 000

400 000

600 000

700 000

600 000

100 000

Local 113382

Base 1,183 82
COMMON STOCK USD 0001

Local 3,62693
Base 362693
COMMON STOCK USD 0001

Local 1203048

Base 12,03049
COMMON STOCK USD 0001

Local 3,620 93
Base 362093
COMMON STOCK USD 0001

Local 117792
Base 117792
COMMON STOCK USD 0001

Locat 1,18033
Base 118033
COMMON STOCK USD 0001

Local 237827
Base 237827
COMMON STOCK USD 0001

Local 117835
Base 1,178 35
COMMON STOCK USD 0001

Lacat 117992
Base 117992
COMMON STOCK USD 0001

Local 118284
Base 118284
COMMON STOCK USD 0001

Local 601989
Base 601989
COMMON STOCK USD 000+

Local 117782
Base 117782
COMMON STOCK USD 0001

Local 831585
Base 831585
COMMON STOCK USD 0001

Local 7,11587
Base 711587
COMMON STOCK USD 0001

Local 946559
Bese 9 465 59
COMMON STOCK USD 0001

Local 1,180 98
Base 118098

COMMON STOCK USD 0001

Local 1065275
Base 1065275
COMMON STOCK USD 0001

Local 10 653 56
Base 10653 56
COMMON STOCK USD 0001

Local 1183879
Base 1183973
COMMON STOCK USD 0001

Local 18 858 83
Base 18 858 88
COMMON STOCK USD 0001

Local 1137 30
Base 113730
COMMON STOCK USD 0001

Local 1,138 11
Base 1,138 11
COMMON STOCK USD 0001

Local 114831
Base 1148231
COMMON STOCK USD 0001

Local 11,34560
Base 1134560
COMMON STOCK USD 0001

Local 228474
Base 228474
COMMON STOCK USD 0001

Local 901584
Base 901584
COMMON STOCK USD 0001

Local 4,555 40
Base 4,555 40
COMMON STOCK USD 0001

Local €854 88
Base 885488
COMMON STOCK USD 0004

Local 7,993 86
Base 7,99386
COMMON STOCK USD 0001

Local 6933 10
Base 6,938 10
COMMON STOCK USD 0001

Local 1,157 87
Base 1,157 87
COMMON STOCK USD 0001

63326
633 26

189978
189978

6,332 59
6233253

189978
189978

633 26
633 26

633 26
63326

1,266 52
1,266 52

63326
63326

633 26
633 26

83326
63326

3,166 30
3,166 30

63326
63326

443282
4,43282

379956
379956

5 066 08
5066 08

63326
63326

5699 33
5699 33

569933
569933

633259
633253

1013215
10,132 15

63326
63326

63326
63326

63326
633 26

633259
633258

1266 52
1266 52

5066 08
5066 08

253304
253304

379956
379956

443282
4,43282

379956
3,799 56

63326
63326

S0 56
550 56

8/472010
172715
172715

WSR2010
565790
5697 90

8/5/2010
172115
1,721 15
8/52010
544 66
544 66

8/5/2010
547 07
547 07

8/5/2010
111175
111175
8/5r2010
545 09
54509
8/5/2010
546 66
546 66
8/5/2010
549 58
549 58

8/5r2010

285358

285359
8/5/2010

544 56

544 56
81612010

3,88303

388303
8/6/2010

331631

3363
8/9/2010

439951

439951
8/8/2010

54772

54772

8/8/2010
495342
495342
8/972010
495423
495423
8/10/2010
§507 20
5,507 20
8/10/2010
872673
872673
8/1172010
504 04
504 04

8/11/2010
504 85
504 85
8/11/2010
51505
51505
&1172010
501301
501301
@/1272010
101822
101822

81272010
394876
394876
8/12/2010
202236
2,022 38

81322010
3,055 32
3,055 32
8132010
356104
356104
8/16/2010
313854
3,13854
8/16/2010
524 61
524 61

8/16/2010

000
8/9/2010

000
81072010

ao00
&10:2010

oco
81012010

000

&10/2010

000
8/10/2010

000
8/10/2010

000
8/10/2010

000
&/10/2010

o000
8/10/2010

000
8/10/2010

000
&11/2010

000
8112010

ooo
&12/2010

000
812/2010

000

&/12/2010

oco
8/1272010

000
8/13/2010

000
8/13/2010

000
8/16/2010

000
8/16/2010

000
8/16/2010

000
1672010

000
&/17/2010

000
8/17/2010

000
1772010

000
8/18/2010

000
8/18/2010

000
8192010

000
&19/2010

000
8/19/2010

550 56
550 56

1000000
172715
172715
1000000
5,697 90
5697 90
1 000000
1724135
172415
1000000

544 68

544 66

1000000
547 07
54707

1000000

1.1175

1175

1000000
54500
54509

1000000
546 66
546 66

1000000
549 58
549 58

1000000

285358

285359

1000000
544 56
544 56

1000000

3,883 03

388303

1000000

331631

331631

1000000

4139951

4,398 51

1000000
54772
54772

1000000
4595342
4953 42
1000000
4954 23
495423
1000000
5507 20
5507 20
1000000
872873
8,726 73
1000000

504 04

504 04
1000000

504 85

504 85
1000000

51505

51505
1000000
501301
501301
4000000
1018 22
1018 22
1000000
394978
394976
1000000
2,022 36
2022 36

1000000
3,055 32
3055 32
1000000
3,561 04
3,561 04
1000000
313854
3138 54
1000000

524 61

524 61
1000000




101MHK23382

05C6 247381702
101MHK23408

D5C6 247361702
101MHL24073

05C6 247361702
101MHL24077

0sCs 247361702
101MHL24097

247361702 Total

0sct 249030107
114BBF02075

05C1 25179M103
114BAL02087

05C1 25178M103
114BBF02081

25179M103  Total

0sC1 254687108
1148BF02301

osC1 254687106
104BJH02077

05C1 254687106
1048LI01538

0sc4 254687106
104BHCO01875

05C1 254687106
114BAL02115

254687106 Total

05C1 254709108
114BBF02084

05C1 25470M109
104BLID1715

0sC1 25470M109
114BBF02077

25470M109 Total

0sCt 25480A101
104BJHO2116

05C1 25480A101
114BAL02095

0sC1 25490A101
114BBF02076

25490A101 Total

05C1 257460109
114BBF02085

0sC1 260543103
1048JH02102

05C1 260543103
104BL801357

0s5C1 260543103
114BAL02111

0scy 260543103
114BBF02086

828

DELTA AIR LINES INC
829

DELTA AR LINES INC
831

DELTA AIR LINES INC
832

DELTA AIR LINES INC
833

DENTSPLY INTERNATIONAL INC
613

DEVON ENERGY CORPORATION
413

DEVON ENERGY CORPORATION
619

WALT DISNEY CO/THE
039

WALT DISNEY COTHE
167

WALT DISNEY CO/THE
286

WALT DISNEY CO/THE
378

WALT DISNEY CO/THE
441

DISCOVER FINANCIAL SERVICES
622

DISH NETWORK CORP A
306

DISH NETWORK CORP A
615

DIRECTV CLASS A
189

DIRECTV CLASS A
a

DIRECTV CLASS A
614

DOMINION RESOURCES INC/VA
623

DOW CHEMICAL COTHE
180

DOW CHEMICAL CO/THE
275

DOW CHEMICAL CO/THE
437

DOW CHEMICAL CO/THE
624

300

300 000

700 000

1400 000

600 000

252000

76 000

214 000

1,123 000

167 000

201 000

1 200 000

60 000

461 000

181000

25000

47 000

102 000

213 000

579 000

80 000

108 000

74 000

679 000

Local 345594
Base 345594
COMMON STOCK USD 0001

Local 348197
Base 346197
COMMOCN STOCK USO 0001

Local 8,126 37
Base 812637
COMMON STOCK USD 0001

Local 1621270
Base 1621270
COMMON STOCK USD 0001

Local 6,940 14
Base 6940 14

Local 209 364 59
Base 209 364 59

COMMON STOCK USD 01
Local 922373
Base 922373

COMMON STOCK USD 1

Local 6,348 91
Base 634391
COMMON STOCK USD 1

Local 1864118

Bese 1864118

Local 2493009
Base 24,990 09

COMMON STOCK USD 01

Local 46,123 54
Base 4612354
COMMON STOCK USD 01

Local 577539
Base 577539
COMMON STOCK USD 01

Local 737255
Base 737255
COMMON STOCK USD 01

Local 4111226
Base 4111228
COMMON STOCK USD 01

Local 236755
Base 236755

Local 102,751 29
Base 10275129
COMMON STOCK USD 01

Local 977767
Base 8977767
COMMON STOCK USD 01

Local 299518
Base 299518
COMMON STOCK USD 01

Local 557 50
Base 557 50

Local 355268
Base 355268
COMMON STOCK USD 01

Local 196832
Base 1,968 32
COMMON STOCK USD 01

Local 4 35050
Base 435050
COMMON STOCK USD 01

Local 914668
Base 914868

Local 15,465 50
Base 1546550

COMMON STOCK NPV

Local 2518242
Base 2518242
COMMON STOCK USD2 5

Local 2,389 55
Base 238955
COMMON STOCK USD2 5

Local 366591
Base 366581
COMMON STOCK USD2 5

Local 285876
Base 265876
COMMON STOCK USD2 5

Local 2555285
Base 2555285

183978
189878

189978
189978

443281
443281

8,865 63
8,88563

3,799 55
379855

11335348
113,353 45

6,488 27
6488 27

629338
629338

1772083
17 72083

2401421

2401421

3151447
3151447

468648
468648

564061
564061

3185963
3185863

168377
168377

75384 96
75384 96

1292318
12923 18

453370
453370

703 99
70399

523769

5237869

141464
1414 64

307006
307006

641101
641101

10,895 71
10,895 71

23,827 41
2382741

255790
2,557 90

345317

345317

236606
2 366 06

21,710 24
2171021

6 16
1,556 16

1562 19
156219

3,693 56
3,693 58

734707
734707

3,140 59
314059

96011 14
96011 14

2,73546
2,73546

5553
5553

920 35
920 35

975 88

975 88

14 608 07
14 609 07

1088 91
1,088 91

173194
173194

9,252 63
925263

68378
68378

27 366 33
27 366 33

3145561
314551

-153852
-153852

-146 49
-146 49

168501

-168501

55368
55368

128044
128044

2,73567
273567

4,569 79

456978

135501
135504

-168 35
-168 35

21274

21274

29270
29270

384264
384264

1672010

81712010

17,2010

a/17/2010

27712011

11872011

2412011

212011

10/11/2010

12/10/2010

B/3r2010

1118/2011

2120114

12/10/2010

21201

10/11/2010

1/18/2011

272011

2011

10/11/2010

12/10/2010

11872011

2201

000
8/198/2010

o0go
8/20/2010

000
8/20/2010

000
82012010

oo0

000

2102011

0co

112112011

000
2/10/2011

000

000

2/10/2011

000
10/14/2010

000
1211572010

000
&/6/2010

000
1217201

000

000

2/10/2011

000

12/15/2010

000
2/1072011

000

ooo

10/14/2010

000
12172011

ogo
211072011

000

000

2110011

000

10/14/2010

000

12/15/2010

Qoo
1212011

oco
/10,2011

000

1556 16
155616
1 000000
1,562 19
1,562 19
1000000
369356
3,693 56
1000000
734707
734707
1000000
314059
314059

9601114
96,011 14

1000000
2,73546
2,735 46

1000000
§553
5553

1000000

920 35
920 35

975 88
975 88

1000000
14,609 07
14,608 07
1000000
1088 91
108891
1000000
17194
173194
1000000
925263
925263
1000000
68378
68378

27 366 33
27366 33

1000000
-314551
-314551

1000000
-1,538 52
-153852
1 000000
146 49
-146 49

-168501
-1,68501

1000000
55368
55368

1000000

128044
128044

1000000

273567

273567

456979
4,569 7%

1000000
1,355 01
1,355 01

1000000
-168 35
-168 35

1000000
21274
21274

1000000
29270
29270

1000000

384264

2184264




250543103 Total

0scy 261608103
104BLT00285

0scJ 261608103
114BAD01813

05CJ 261608103
114BBB01158

261608103 Total

05CJ 262037104
114BCP03623

ascJ 262037104
114BCQ00298

05CJ 262037104
114BCR0O0702

05cJ 262037104
114BDI00298

05Cy 262037104
114BDJ00310

262037104 Total

05C1 263534109
104BLI01716

0s5C1 263534109
114BBF02087

263534109 Tota!

05C1 268648102
104BLIO1717

05Cy 268648102
114BALO2113

05C1 268648102
114BBF02088

268648102 Total

0sCH 26875P101
114BAL02140

05C1 26875P101
114BBF02090

26878P101 Total

05C6 269279402
10IMLQ14710

05Cé 269278402
101MLQ14712

05C6 269279402
101MLQ14714

05Cs 269279402
101MLQ14717

05C6 269279402
101MLQ14718

05C6 269279402
101MLQ16277

05C6 269279402
101MLQ16279

05C6 269279402
101MLS08027

DRESSER RAND GROUP INC
045

DRESSER RAND GROUP INC
072

DRESSER RAND GROUP INC
150

ORIL QUIP INC
240

DRIL QUIP INC
244

DRIL QUIP INC
249

DRIL QUIP INC
307

DRIL QUIP INC
a7

DU PONT (E | } DE NEMOURS
307

DU PONT (E | ) DE NEMOURS
625

EMC CORP/MASS
308

EMC CORP/MASS
439

EMC CORP/MASS
626

E0G RESOURCES INC
464

EOG RESOURCES INC
627

EXCO RESOURCES INC
159

EXCO RESOURCES INC
160

EXCO RESOURCES INC
161

EXCO RESOURCES INC
162

EXCO RESOURCES INC
163

EXCO RESOURCES INC
168

EXCO RESOURCES INC
169

EXCO RESOURCES INC
172

2011 000

1,549 000

2331 000

547 000

133 000

312 000

183 000

517 000

48 000

741 000

248 000

104 000

1506 000

20 000

200 000

200 000

100 000

200 000

300 000

200 000

200 000

200 000

300 000

Local 34 26707
Base 34 287 07
COMMON STOCK USD 01

Local 8568284

Base B85 68284
COMMON STOCK USD 01

Local 54,036 27
Base 64 036 27
COMMON STOCK UsSD 01

Local 106 046 34

Base 106 046 34

Local 25576545
Base 25576545

COMMON STOCK USD 01

Local 41814 11
Base 41814 11
COMMON STOCK USD 01

Local 1017286
Base 10,172 88

COMMON STOCK USD 01

Local 23646 71
Base 2364671
COMMON STOCK USD 01

Local 1323194
Base 1323194
COMMON STOCK USD 01

Lacal 3733397
Base 3733397

Local 126 199 59
Base 126,199 59

COMMON STOCK USD 3

Local 231212
Base 231212
COMMON STOCK USD 3

Locel 3858567
Bese 39 585 67

Local 4189779
Base 4189778

COMMON STOCK USD 01

Local 549404
Base 5494 04
COMMON STOCK USD 01

Local 257218
Base 257218
COMMON STOCK USD 01

Local 39,100 84
Base 39 100 84
Local 47,167 06
Base 47 167 06
COMMON STOCK USD 01

Local 2,04897
Base 204897
COMMON STOCK USD 01

Local 2137758
Base 2137758
Local 2342655
Base 2342655
COMMON STOCK USD 001

Local 3,892 93
Base 3,89293
COMMON STOCK USD 001

Local 1949 68
Base 1849 65
COMMON STOCK USD 001

Lacal 388993
Base 3,889 93
COMMON STOCK USD 001

Local $,83949
Base 5,839 49
COMMON STOCK USD 001

Local 383709
Base 389709
COMMON STOCK USD 001

Local 389415
Base 388415

COMMON STOCK USD 001

Local 389345
Base 389345
COMMON STOCK USD 001

Local 579386

30,087 34
30,087 34

71,741 20
7174120

5525964
5525364

8315701
83157 01

210157 85

210,157 85

25,193 54

25,193 54

612567
612567

14,368 99
14,369 99

842855
8,428 55

2381181
23,811 81

77 929 56

77.929 56

2,458 36
245836

37 950 99
37 950 99

40409 35

40409 35

11909 49
11908 49

4984 30
4984 30

7232134
7232134

8922513
8922513

153585
153585

15 358 49
15 358 48

16894 34
16884 34

278304
278304

139152
139152

278304
278304

4174 57
417457

278304
2,783 04

278304
2,783 04

278304
278304

417457

417973
417973

12/27/2010
13,941 64
1394164
/520114
8,776 63
877663
212011
2288933
2288933

45,607 60
45607 60

2272011
16 620 57
16 620 57
312212041
4,047 13
4047 18

3/2312011
927672
927672
4/12/2011
480339
480339
41372011
1352218
13,522 18

4827003
4827003

12/10/2010
-146 24
-146 24
2/712011
1,634 68
1,634 68

148844
148844

12/10/2010
-641545
641545
11872011
-242212
242212
2nron
-33 220 50
-3322050

-42 058 07
-42058 07

111872011
51312
51312
272014
601909
601908

653221
653221

12/2372010

1109 89

110989
12/23/2010

558 17

53817
12/23/2010

1106 89

1106 83
12/23/2010

16684 92

1664 92
1272312010

111405

1,114 05
12/23/2010

111111

1,111 1%

12/2372010
111041
111041

1212712010
161929

000

12/30/2010

000
171072011

000
2242011

000

000

V2512011

000
2512011

000

282011

000
4/1512011

000
4/18/2011

000

000

12/15/2010

000
210720114

000

000

12/15/2010

000
12472011

000
2/10/2011

000

000

172472011

000
21072011

000

000

12/29/2010

000
12129/2010

000
1212972010

000
12/29/2010

0oo
1229/2010

000
12/28/2010

000

12/129/2010

000
1213072010

417973
417973

1 000000
13,941 64
1394184
1000000
8,776 63
8,776 63
1000000
22,889 33
2288933

45607 60
45,607 60

1000000
16,620 57
16,620 57
1000000
404719
4,047 18

1000000
9,276 72
927672
1 000000
480339
4,803 39
1000000
13522 16
13,522 16

48,270 03
4827003

1000000
146 24
-146 24

1600000

1634 68
163468

1488 44
1488 44

1000000
-6,41545
-641545
1000000
-2,42212
-242212
1000000
~33 22050
-33 220 50

-42 058 07
-42,058 07

1000000
51312
51312

1000000

601909
601909

6,53221
653221

1000000
1,109 89
110989
1000000

558 17

558 17
1000000
110689
1,106 89
1 000000
1664 92
1,664 92
1000000
1,114 05
111405
1000000
111111
114118

1000000
1,110 41
1,11041
1000000
161929




05Cs 263279402
101MLS08029

05C6 269279402
101MLS08032

05C6 269279402
101MLS08037

05C6 269279402
101MLT 12433

05C6 269279402
101MLT12435

05C6 269279402
101MLT 12437

05Cé 269279402
101MLT 12439

05C6 269279402
101MLT 12472

05C6 269279402
101MLT 12508

05C6 269279402
101MLU19221

05C6 269279402
101MLV18838

05C6 269273402
101MLV18941

05C6 269279402
101MLV 18967

05C6 269279402
111MAA12260

05C6 269279402
111MAA12262

05Cé 269279402
111MAA12264

05C6 269279402
111MAA12267

05C6 269279402
111MAA15247

05C6 269278402
111MAA15250

05C6 269279402
111MAB23077

05C6 269279402
111MAB23079

05C8 269279402
101MKB16826

05C6 269279402
101MKB16828

05C6 269279402
101MKF21142

05C8 269279402
101MKF21144

05C8 269279402
101MKF21146

05C6 269273402
101MKF21148

05C8 269279402
101MKF21150

05Cé 269279402
101MKF21152

05C6 269279402
101MKF21156

0sce 269279402
101MKF32481

05C6 269279402

EXCO RESOURCES INC
173

EXCO RESOURCES INC
174

EXCO RESOURCES INC
175

EXCO RESOURCES INC
184

EXCO RESOURCES INC
185

EXCO RESOURCES INC
186

EXCO RESOURCES INC
187

EXCO RESOURCES INC
188

EXCO RESOURCES INC
189

EXCO RESOURCES INC
192

EXCO RESOURCES INC
185

EXCO RESOURCES INC
196

EXCO RESOURCES INC
197

EXCO RESOURCES INC
21

EXCO RESOURCES INC
212

EXCO RESOURCES INC
213

EXCO RESOURCES INC
214

EXCO RESOURCES INC
222

EXCO RESOURCES INC
223

EXCO RESOURCES INC
228

EXCO RESOURCES INC
229

EXCO RESOURCES INC
665

EXCO RESOURCES INC
666

EXCO RESOURCES INC
756

EXCO RESOURCES INC
757

EXCO RESOURCES INC
758

EXCO RESOURCES INC
759

EXCO RESQURCES INC
760

EXCO RESOURCES INC
761

EXCO RESOURCES INC
762

EXCO RESOURCES INC
774

EXCO RESOURCES INC

200 000

100 000

200000

100 000

100 000

100 000

500 000

100 000

300 000

900 000

100 000

100 000

100 000

200 000

200 000

S00 000

300 000

200 000

200 000

650 000

100 000

3450000

100 000

300 000

400 000

200 000

500 000

400 000

400 000

100 000

100 000

Base 579386

COMMON STOCK USD 001

Local 3866 07
Base 3866 07
COMMON STOCK USD 001

Local 193275

Base 193275
COMMON STOCK USD 001

Locat 3,86197
Base 386197
COMMON STOCK USD 001

Local 194946
Base 1,849 46
COMMON STOCK USD 001

Local 185070
Base 195070
COMMON STOCK USD 001

Local 194934
Base 194934
COMMON STOCK USD 001

Local 973078
Base 973078
COMMON STOCK USD 001

Local 1949 84
Base 1,949 84
COMMON STOCK USD 001

Local 5,836 91
Base 583691
COMMON STOCK USD 001

Local 17 49597
Base 1749597
COMMON STOCK USD 001

Local 1938 10
Base 193810
COMMON STOCK USD 001

Locat 193928
Base 193928
COMMON STOCK USD 001

Local 1,836 59
Base 193559
COMMON STOCK USD 001

Lacat 389593
Base 389593
COMMON STOCK USD 001

Local 390123
Base 3,80123
COMMON STOCK USD 001

Local 9,75238
Base 975238
COMMON STOCK USD 001

Local 585116
Base 585116
COMMON STOCK USD 001

Local 389593
Base 389593
COMMON STOCK USD 001

Local 389593
Base 389593
COMMON STOCK USD 001

Local 12,659 21
Base 12,659 31
COMMON STOCK USD 001

Local 195143
Base 195148
COMMON STOCK USD 001

Local 66 278 55
Base 66 278 55
COMMON STOCK USD 001

Local 192923
Base 192923
COMMON STOCK USD 001

Local §,527 16
Base 5527 16
COMMON STOCK USD 001

Local 738591
Base 736591
COMMON STOCK USD 001

Locat 368465
Base 368465
COMMON STOCK USD 001

Local 9217 24
Base 9217 24
COMMON STOCK USD 001

Local 7369 11
Base 736911
COMMON STOCK USD 001

Local 736835
Base 736835
COMMON STOCK USD 001

Local 184269
Base 184269
COMMON STOCK USD 001

Local 1 869 55
Base 186955

COMMON STOCK USD 001

4174 57

278304
278304

139152
139152

278304
278304

1,391 52
1,391 52

139152
1,39152

139152
139152

6,957 61
6,957 61

139152
139152

4174 57
4174 57

1252370
1252370

1,391 52
139152

139152
139152

139152
1,391 52

2,783 04
2,783 04

278304
278304

6957 61
6957 61

4,174 57
4,174 57

278305
278305

278304
278304

9,044 90
9044 90

138152
139152

48 007 48
48 007 48

139152
139152

4,174 56
417456

5566 08
556608

278304
278304

6,957 61
6957 61

5,565 09
5,566 09

5568 08
5566 08

139152
1,391 52

139152
1,391 52

929

108303
108303

54123
54123

107893
107893

557 94
557 94

559 18
553 18

557 82
557 82

2771317
277317

558 32
558 32

166234
166234

497227
497227

546 58
546 58

54776
54776

54507
545 07

111289
111289

111818
111818

279477
279477

1676 59
1,676 59

111288
111288

111289
111289

361441
3614 41

55997
559 97

1827107
1827107

53771
537171

1,352 60
135260

1,799 83
173983

90161
901 61

225863
225363

180302
180302

180227
180227

45117
45117

478 03
47803

12/2712010

12/27/2010

12/27/2010

127282010

12/2872010

12728/2010

12/28/2010

12/28/2010

12/28/2010

12/29/2010

12/30/2010

12130/2010

12/30/2010

13,2011

17312011

1432011

143/2011

14312011

14312011

1/4:2011

17412011

117272010

11/22010

11/8/2010

11/8/2010

11/8/2010

11/8/2010

11/8/2010

117872010

11872010

11/8/2010

11/872010

000
12/30:2010

000
1213072010

oo0
123072010

ooo
1273172010

000
12131/2010

000
1213472010

000
121312010

000
1212172010

000
12/31/2010

000
11372011

000
17412011

000
11412011

000
1472011

000
1/6/2011

000
1/6/2011

000
17612011

000
1/672011

000
1/6/2011

000
1/8/2011

000
17712011

000
1772011

000
11/5/2010

Qo0
11152010

000
11112/2010

000
111122010

000
1111272010

000
1111272010

000
111122010

000
11/1272010

o 00
11/1272010

000
111272010

000

111122010

161929

1000000
1,083 03
1,083 03
1000000

54123
54123

1000000
107893
107893

1000000
557 94
557 94

1000000
559 18
§59 18

1 000000
55782
557 82

1000000

277317

271317

1000000
558 32
558 32

1000000

166234

166234

1000000
497221
497227
1000000

546 58

546 58
1000000

54776

54776
1000000

54507

54507
1000000
111289
111289
1000000
111819
111819
1000000
279477
279477
1000000
1,676 59
167659
1000000
111288
1,11288
1000000
111289
111289
1000000
3614 41
361441

1000000
559 97
55997

1000000

18,271 07

18,271 07

1000000
53774
s37 7

1000000

1,352 60

1,352 60

1000000

1,799 83

1799 83

1000000
801 61
901 61

1000000

225963

2259 63

1000000

1803 02

1803 02

1000000

180227

180227

1000000
45117
45117

1000000
478 03
478 03

1000000




101MKF 32483

05Ce 269279402
101MKF32485

05C6 269279402
101MKF32480

05Cs 269279402
101MKF32498

05C8 269279402
101MKF 32500

05C6 269279402
101MKF32533

05C6 269279402
101MKF 32535

05C6 268279402
101MKF32537

05C6 269279402
101MKG32599

05C6 269279402
101MKG32601

05C6 269279402
101MKG32603

0s5C8 269279402
101MKG32605

05C6 269279402
101MKG32621

05C6 269279402
101MKG32623

05C6 269279402
101MKG32673

05C6 269279402
101MKG32731

269279402 Total

0s5C1 277432100
114BBF02091

05C1 277461108
114BBF02092

0sCH 278642103
114BBF02315

05C1 278642103
104BLI01358

05C1 278642103
114BAL02125

0scé 278642103
101MKD27153

05C6 278642103
101MKI22360

05Cé 278642103
101MKI22362

05C6 278642103
101MKI22364

0sCé 2768642103
101MKI22367

278642103 Total

05C1 28336L109
114BBF02093

05C1 285512108
114BBF02094

05C1 291011104
114BBF02096

775

EXCO RESOURCES INC
776

EXCO RESOURCES INC
777

EXCO RESOURCES INC
778

EXCO RESOURCES INC
779

EXCO RESOURCES INC
780

EXCO RESOURCES INC
781

EXCO RESOURCES INC
782

EXCO RESOURCES INC
819

EXCO RESOURCES INC
820

EXCO RESOURCES INC
821

EXCO RESOURCES INC
822

EXCO RESOURCES INC
823

EXCO RESOURCES INC
824

EXCO RESOURCES INC
B25

EXCO RESOURCES INC
826

EASTMAN CHEMICAL CO
628

EASTMAN KODAK CO
629

EBAY INC
053

EBAY INC
276

EBAY INC
451

EBAY INC
733

EBAY {NC
847

EBAY INC
848

EBAY INC
849

EBAY INC
850

EL PASO CORP
630

ELECTRONIC ARTS INC
631

EMERSON ELECTRIC CO
633

100

200 000

200 000

100 000

100 000

100 000

100 000

100 000

100 000

350 000

100 000

200 000

100 000

100 000

100 000

100 000

220 000

578 000

684 000

45000

71000

3 500 000

100 000

600 000

200 000

600 000

556 D00

320 000

628 000

Locat 186905
Base 186805
COMMON STOCK USD 001

Local 3,73835
Base 373935
COMMON STOCK USD 001

Local 3,737 01
Base 373701
COMMON STOCK USD 001

Local 1,869 58
Base 1,869 58
COMMON STOCK USD 001

Local 1,868 66
Base 1,868 66
COMMON STOCK USD 001

Local 1,869 32
Base 186932
COMMON STOCK USD 001

Local 188446
Base 1,884 46
COMMON STOCK USD 001

Local 1,868 49
Base 1868 49
COMMON STOCK USD 001

Local 1,848 85
Base 184885
COMMON STOCK USD 001

Local 6506 38
Base 6506 38
COMMON STOCK USD 001

Local 1,848 61
Base 184861

COMMON STOCK USD 001

Local 373783
Base 373793
COMMON STOCK USD 001

Locat 185334
Base 185331
COMMON STOCK USD 001

Local 1848 90
Bese 1,848 90
COMMON STOCK USD 001

Local 184467
Base 1844 67
COMMON STOCK USD 001

Local 187116
Base 187116

Local 287,709 98
Base 287709 98
COMMON STOCK USD 01

Local 20380 16
Base 2036016
COMMON STOCK USD2 §

Local 211722
Base 211722

COMMON STOCK USD 001

Local 2217745
Base 2217745
COMMON STOCK USD 001

Local 137247
Base 137247

COMMON STOCK USD 001

Local 207675
Base 207675
COMMON STOCK USD 001

Local 105477 36
Base 105 477 36
COMMON STOCK USD 001

Local 303812
Base 3038 12
COMMON STOCK USD 001

Local 18 287 15
Base 18287 15
COMMON STOCK USD 001

Local 6,094 63
Base 6,094 63
COMMON STOCK USD 001

Locat 18257 51
Base 18 257 51

Local 176,781 44
Base 176 78144
COMMON STOCK UsSD3

Local 9,43218
Base 943218

COMMON STOCK USD 01

Local 5,828 30
Base 5,828 30
COMMON STOCK USD 5

Local 3818342

138152
139152

278304
278304

278304
278304

1,391 52
1,391 52

1,391 52
1139152

139152
139152

138152
1,391 52

139152
139152

139152
139152

487033
487033

139152
139152

278304
278304

139152
139152

1,39152
139152

138152
139152

139152
139152

209,423 94
209423 94

12 262 80
1226280

40238 44
4023844

27 13390
27 13390

178512
178512

2,816 53
281653

4181563
41,81563

118473
119473

7.168 3¢
7,168 39

2,389846
2,389 46

7 168 40
716840

91,47216
91,472 16

20,123 27
2012327

1612398
1612398

23,670 28

753
47153

11/8/2010
958 31
956 31

11/872010
953 87
95397

11/872010
47806
478 06

11/8/2010
477 14
477 14

11/8/2010
477 80
477 80

11/8/2010
48294
492 84

11/8/2010
476 97
478 97

117872010
45743
457 43

11/9/2010
1636 05
1,636 05
111972010
457 03
457 09

11/8/2010
954 89
954 89

11/972010
46179
46179

11/9/2010
457 38
457 38

11/8/2010
45315
453 15

11/9/2010
47364
47964

78286 04
78,286 04

27712011
8087 36
8097 36

272011
-38121 22
-38121 22

272011
-4,956 45
-4 956 45

12/10/2010
41265
41265

1118720114
-73978
-73978
11/472010
6366173
6366173

11/11/2010
1,843 39
1,843 39
11/11/2010
11,118 76
1111878
111172010
370517
370517

1174172010

11083 11
11,088 11

8530928
8530928

21712011
-10,691 09
-10 69109

272011
-10 295 68
-10 295 68

212011
1451313

o0oo
117122010

000
111272010

000
11122010

000
1171212010

000
11/12/2010

0co
11/42/2010

000
11122010

o0oo
11/15/2010

000
111152010

000
11/45/2010

000
1171572010

000
1111572010

000
117152010

000
11/15/2010

000
117152010

000”

000

2/10/2014

000

2/10/2011

000

211072011

000
12/15/2010

000

1217201

000
111972010

000
11/16/2010

000
11/18/2010

a00
1111622010

000
11162010

000

000

211672011

000

2/1072011

000

21072011

47753
47753

1000000
956 31
956 31

1000000
95397
95397

1000000
478 06
478 06

1000000
477 14
477 14

1000000
47780
47780

1000000
49294
492 94

1000000
476 97
476 97

1000000
457 43
45743

1000000

163605
163605

1000000
45709
45709

1000000
954 89
954 89

1000000
46179
46179

1000000
457 38
457 38

1000000
453 15
45315

1000000
479 64
47964

78 286 04
78 286 04

1000000
8097 36
8097 36

1000000
-38,121 22
-38121 22

1000000
4,956 45
-4 956 45
1000000
-41265
41265

1000000
-73978
-73978
1000000
6366173
6366173
1000000
184339

1,843 39
1000000
11,118 76
1111876

1000000

370517

370517

1000000

11089 11
11089 11

8530928
85309 28

1000000
-10,691 09
-10 89109

1000000
-10,295 68
10,295 68

1000000
1451313




05C1 29264F205
104BJH02081

05C1 29264F205
114BBF02097

29264F205 Total

05C6 29266R108
101MKC 19155

osc1 29364G103
114BBF02098

05C1 29476L107
114BBF02089

05C6 298736108
101MKM20505

05C6 298736108
101MKM20510

05C6 298736109
101MKN26778

05C6 298736109
101MKN26780

05C8 298736109
101MKO24671

05C6 298736109
101MKO24675

05C6 298736109
101MKO24686

05C6 298736109
101MKO24688

05C6 298736109
101MK024690

05C6 298736109
101MKO24693

05Cs 298736109
101MKO24712

0sC6 298736109
101MKP21187

05C6 298736109
101MKP21181

05C6 298736103
101MKQ13383

05C6 298736108
101MKS31195

05C6 298736109
101MKS31245

05C6 298736109
101MKS31249

05C6 298736109
101MKT 17182

0sCs 298736109
101MKT17184

05C6 298736109
101MKU25889

05C8 298736109
101MKU25892

oscs 298736109
101MKU25694

05C6 298735108
101MKU25896

05C6 298736109
101MLC 11289

ENDO PHARMACEUT HLDGS INC
m

ENDO PHARMACEUT HLDGS INC
634

ENERGIZER HOLDINGS INC
680

ENTERGY CORP
635

EQUITY RESIDENTIAL
636

EURONET WORLDWIDE INC
013

EURQONET WORLDWIDE INC
014

EURCNET WORLDWIDE INC
030

EURONET WORLDWIDE INC
031

EURONET WORLDWIDE INC
033

EURONET WORLDWIDE INC
03

EURONET WORLDWIDE INC
035

EURONET WORLDWIDE INC
036

EURONET WORLDWIDE INC
037

EURONET WORLDWIDE INC
038 -
EURONET WORLDWIDE INC

038

EURONET WORLDWIDE INC
041

EURONET WORLDWIDE INC
042

EURONET WORLDWIDE INC
046

EURONET WORLDWIDE INC
o071

EURONET WORLDWIDE INC
72

EURONET WORLDWIDE INC
073

EURONET WORLDOWIDE INC
074

EURONET WORLDWIDE INC
075

EURONET WORLDWIDE INC
o077

EURONET WORLDWIDE INC
078

EURONET WORLDWIDE INC
079

EURONET WORLDWIDE INC
080

EURONET WORLDWIDE INC
088

116 000

88 000

250 000

327 000

60 000

300 000

200 000

100 000

200 000

100 000

100 000

100 000

100 00O

100 000

200 000

200 000

200 000

100 000

300 000

200 000

200 000

100 000

225000

100 000

100 000

100 000

100 000

300000

100 00O

Base 3818342

COMMON STOCK USD 01
Local 397989
Base 397989
COMMON STOCK USD 01
Local 308874
Base 3,08874
Local 7,068 63
Base 7,068 63

COMMON STOCK USD 01
Locat 16,908 58
Base 16 908 58

COMMON STOCK USD 01

Local 2407196
Base 24,071 96
REIT USD 01

Local 321773
Base 3221713
COMMON STOCK USD 02

Local 505491
Base 5,054 91
COMMON STOCK USD 02

Local 3,37094
Base 337094
COMMON STOCK USD 02

Local 1,728 06
Base 1,728 06
COMMON STOCK USD 02

Local 3,457 48
Base 3,45748

COMMON STOCK USD 02

Local 172767
Base 172767
COMMON STOCK USD 02

Local 1,727 60
Base 1,727 60
COMMON STOCK USD 02

Local 172770
Base 1727170
COMMON STOCK USD 02

Lacal 172788
Base 172788
COMMON STOCK USD 02

Local 1,727 45
Base 172745
COMMON STOCK USD 02

Local 3456 62
Base 3,456 62
COMMON STOCK USD 02

Local 345540
Base 345540
COMMON STOCK USD 02

Local 3,424 06
Base 342406
COMMON STOCK USD 02

Local 1694 19
Base 1694 19
COMMON STOCK USD 02

Local 5004 84
Base 5004 84
COMMON STOCK USD 02

Local 333080
Base 333080

COMMON STOCK USD 02

Local 333394
Base 333354
COMMON STOCK USD 02
Local 167144
Base 167144
COMMON STOCK USD 02
Local 371058
Base 371059
COMMON STOCK USD 02
Local 164853
Base 164853
COMMON STOCK USD 02
Local 162034
Base 162924
COMMON STOCK USD 02
Local 163115
Base 163115
COMMON STOCK USD 02
Local 1,636 95
Base 163695
COMMON STOCK USD 02
Local 4,920 06
Base 492006
COMMON STOCK USD 02
Local 172697

2367029

267860
267960

2032380
203280

471240
4,71240

14,560 74
14,560 74

18702 64
1870264

238080
2,380 80

3,023 98
3,02399

2,01599
2,01599

100799
1007 99

201599
201599

1008 00
1008 00

1007 99
1007 99

1008 00
1,008 00

1008 00
1,008 00

1,007 99
1007 99

201599
201599

201599
201599

2,015 99
201599

1007 99
1007 99

302388
302399

2,01599
201599

2,01599
201599

1007 89
100799

226799
226799

1,008 oC
1008 00

1,007 99
1007 99

1008 00
1008 00

1007 99
1007 99

302399
3,02398

1,007 99

1313

1,300 29
1,300 29

105594
1,05594

235623
2,356 23

2347 84
2,347 B4

5,369 32
5,369 32

836 93
83693

2030892
2,030 92

1,354 95
1,354 95

72007
72007

1,44149
144149

71967
71967

71961
71961

71970
71970

719 88
719 88

71946
719 46

144063
144063

143941
1,439 41

1,408 07
140807

686 20
686 20

1980 85
198085

1314 81
1314 81

131785
131785

663 45
66345

144260
144260

64053
64053

621135
62135

62315
62315

628 96
628 96

1896 07
1,896 07

71898

10/11/2010

2772011

11/32010

2120m

2/772011

1117/2010

117472010

11/18/2010

11/18/2010

11/19/2010

1171972010

11/19/2010

11/19/2010

11/1872010

11/18/2010

11/15/2010

11/22/12010

1472212010

111232010

11/2672010

11/26/2010

11/26/2010

117292010

11/29/2010

1173072010

11/30/2010

11/30/2010

11/30/2010

127372010

000

10/14/2010

000
2/10/2011

000

000

111872010

000

2102011

000

2/10/2011

000

111222010

000
1112272010

000
111232010

000
11/23/2010

ooo

11/24/2010

000
11/2412010

000
117242010

000
11/24/2010

000
1112412010

0go
11/24/2010

000
11/24/2010

000
11/26/2010

000
1112672010

000
11729/2010

000
12/4/2010

000
12/1/2010

000
12/1/2010

o000
12/2/2010

000
12/2/2010

oo
127372010

000
12/3/2010

o000
12/3/2010

000
12/2/2010

000
12/6/2010

1451313

1000000
130029
130029

1000000
105594
105594

2,356 23
235623

1000000
234784
234784

1000000
5369 32
52369 32

1000000
836 93
83693

1000000
203092
203092

1000000
135495
1354 95

1000000

72007
72007

1 000000
144149
144149

1000000
71967
719867

1000000
71961
71961

1 000000
71970
71970

1000000
71988
71988

1000000
71946
71946

1 000000
144063
144063
1000000
143841
1439 41

1000000

1,408 07
140807

1000000
686 20
686 20

1000000

198085

188085

1000000

131481

131481

1000000
131795
131795

1000000

66345
66345

1000000
1442 60
144260

1000000

640 53
640 53
1000000
62135
62135
1000000
62315
62315
1000000
628 96
628 96

1000000
183607
189607

1000000

71898




05CB 298736109
101MLC11301

05C6 298736109
101MLD14849

05Cé 298736108
101MLD16370

05C6 298736109
101MLO26762

05C6 298736109
101MLD26786

05C6 298736108
101MLE 19945

0sCé 298736109
101MLE25302

05C6 298735109
101MKD26858

05C6 298736109
101MKH11518

05C6 298736109
101MKI28096

05C6 298736109
101MKI28099

05C6 298736109
101MK128103

05Cé 298736108
101MKi28138

05C8 298736109
101MKI28140

05C6 298736109
101MKI28162

05C6 298736108
101MKJ20329

05C6 298736109
101MKJ20331

05C6 298736109
101MKJ20333

05Cé 298736109
101MKK20658

298736103 Total

05C1 30161N10t
114BBF02100

05C6 30212P105
101MKD27020

05CS 302130109
104BKC02187

05C5 302130109
10AWKLO1344

0SsC5 302130109
10AWLNOD06S

05C1 302130109
1048JH02083

oscH 302130108
114BBF02101

302130109 Total

o5c1 302182100
104BJHO2061

05C1 302182100
114BBF02102

EURONET WORLDWIDE INC
087

EURONET WORLDWIDE INC
092

EURONET WORLDWIOE INC
093

EURONET WORLDWIDE INC
094

EURONET WORLDWIDE INC
095

EURONET WORLDWIDE INC
086

EURONET WORLOWIDE INC
097

EURONET WORLDWIDE INC
77

EURONET WORLDWIDE INC
a3

EURONET WORLDWIDE INC
861

EURONET WORLDWIDE INC
B62

EURONET WORLDWIDE INC
863

EURONET WORLDWIDE INC
864

EURONET WORLDWIDE INC
B6S

EURONET WORLDWIDE INC
866

EURQNET WORLDWIDE INC
875

EURONET WORLOWIDE INC
876

EURONET WORLDOWIDE INC
877

EURONET WORLDWIDE INC
830

EXELON CORP
637

EXPEDIA INC
726

EXPEDITORS INTL WASH INC
020

EXPEDITORS INTL WASH INC
048

EXPEDITORS INTL WASH INC
069

EXPEDITORS INTL WASH INC
173

EXPEDITORS INTL WASH INC
638

EXPRESS SCRIPTS INC
155

EXPRESS SCRIPTS INC
639

800 000

1100 000

600 000

200 000

100 000

300 000

575 000

900 000

200 000

100 000

100 Q00

100 000

100 000

100 000

100 000

100 000

100 000

100 000

600 000

740000

2 000 000

4 730 000

1725 000

2 860 000

106 000

242 000

104 000

332000

Base 1,726 97

COMMON STOCK USD 02

Local 13,744 08
Base 13,744 08
COMMON STOCK USD 02

Local 1889075
Base 18,89075
COMMON STOCK USD 02

Local 10,304 84
Base 10,204 94
COMMON STOCK USD 02

Local 344794
Base 3,447 94
COMMON STOCK USD 02

Local 171445
Base 171445
COMMON STOCK USD 02

Local 520119
Base 520119
COMMON STOCK USD 02

Locat 1021958
Base 1021958
COMMON STOCK USD 02

Local 16,278 65
Base 16 278 65
COMMON STOCK USD 02

Local 358393
Base 3,58393
COMMON STOCK uSD 02

Locat 1756 17
Base 175617
COMMON STOCK USD 02

Local 175541
Base 175541
COMMON STOCK USD 02

Local 1,756 55
Base 1,756 55
COMMON STOCK USD 02

Locat 175577
Base 175577
COMMON STOCK USD 02

Local 1756 44
Base 1756 44
COMMON STOCK USD 02

Local 175597
Base 175597
COMMON STOCK USD 02

Local 177168
Base 177168
COMMON STOCK USD 02

Local 176530
Base 1,765 30
COMMON STOCK USD 02

Local 175897
Base 175897
COMMON STOCK USD 02

Local 10 506 12
Base 10506 12

Local 174,248 46
Base 174 248 46

COMMON STOCK NPV
Local 3186733
Base 31,867 33

COMMON STOCK USD 001
Locat 5427208
Base 54 27208

COMMON STOCK USD 01

Local 23135930
Base 23135930
COMMON STOCK USD 01

Local 87,634 89
Base 87634 83
COMMON STOCK USD 01

Local 159,353 35
Base 159 353 35
COMMON STOCK USD 01

Local 5036 02
Base 503602
COMMON STOCK USD 01

Local 1249198
Base 12,49198
Local 495 875 54
Base 495,875 54
COMMON STOCK USD 01

Local 503971
Base 503971
COMMON STOCK USD 01

Local 1900135
Base 19,001 35

1007 9%

8,063 96
8063 98

11087 95
11,087 95

6047 97
6047 97

201599
201599

1,007 99
1007 99

3,02399
3,02399

579597
579597

807195
907195

2,01599
201599

1007 99
1007 99

1007 89
1007 89

1007 99
1,007 99

1008 00
1008 00

1007 99
1,007 99

1,008 00
1008 00

1,007 99
1,007 89

1008 00
1,008 00

1,007 99
1007 99

6,047 97
§,047 97

101807 48

101 807 48

2355520
23,555 20

46,630 11
46 630 11

96 127 44
96,127 44

35,057 05
35,057 05

58,123 56
58 123 56

320188
320188

730995
730995

199819 88

189819 88

1,980 35
1,980 35

6,32188
6,321 88

1898

12/3/2010
5,680 12
5680 12

120672010
780280
780280

12/6/2010
4256 97
425697
12/6/2010
143195
143195
12/6/2010
706 46
706 46
12/7/12010
217720
217720
12/7/2010
442361
442361
11/4/2010
720670
720670
11/10/2010
1567 84
1,567 94
11/14/2010
74818
74818
11/11/2010
747 42
747 42
111112010
748 56
748 56
11/1172010
74777
74777

11/11/2010

74845

74845
11/11/2010

74797

74797
11/12/2010

783 69

76369
11/12/2010

757 20

757 30
1171272010

75098

75098
11/15/2010

4,458 15

445815

72,44098
7244098

217120114
831213
8,31213

11/4/2010
764197
784197

117272010
13523186
135,231 86

111672010
52577684
5257784
121712010
10122979
10122979
10/4172010
1834 14
1,834 14
272011
5,18203
518203

296 055 66
296 055 66

10/11/2010
3,059 36
305936
27712011
1267947
1267947

aoo
12/8/2010

000
12/8/2010

000
12/9/2010

000
12/9/2010

000
12/8/2010

000
12/10/2010

000
12/10/2010

000
11/9/2010

000
11/16/2010

000
11/16/2010

ooo
11/16/2010

000
11/16/2010

000
11/1672010

000
11/16/2010

000
11/16/2010

000
111772010

000
11/17/2010

000
1111772010

000
111182010

ocoo

oco

2/10/2011

000

11/9/2010

000

111572010

000

11192010

000
12/22/2010

000
10/14/2010

000
21072011

000

000

10/142010

000
21072011

000

71898

1000000
5,680 12
568012
1000000
7 802 80
780280

1000000
4,256 97
4,256 97
1000000
143195
1,431 95
1000000
706 46
706 46
1000000
217720
247720
1000000
442361
442361
1000000
7,206 70
720670
1 000000
1567 94
156794
1000000
74818
74818
1000000
747 42
74742
1000000
748 56
748 56
1000000
74777
74777

1000000
74845
748 45

1000000
74797
74797

1000000
76269
76369

1000000
757 30
75730

1000000
75088
750 98

1000000

445815

445815

7244098
7244098

1000000
831213
831213

1000000
764197
764197

1000000
13523186
13523186

1000000
52577 84
5257784
1000000

10122979
101228 79

1000000

1834 14

1,834 14
1000000

518203

518203

296 055 66
296 055 66

1000000
305936
305936
1000000
1267947
12,678 47




302182100 Total

0sc1 302251102
1148BF02103

05Cs 30225X103
111MDG33046

05C6 30225X103
111MDG35206

05C6 30225X103
111MDH34596

05C6 30225X103
111MDH34598

05C6 30225X103
111MDH34600

05C6 30225X103
111MDI27310

05C6 30225X103
111MDJ15860

05CE 30225X103
111MDK 10642

05C6 30225X102
111MDL21922

05Cé 30225X103
111MDL21924

05C8 30225X103
111MDL21926

05C6 30225X103
111MDL21928

05C8 30225X103
111MDL21954

05C6 30225X103
14+1MDL21956

05Cé 30225X103
111MDM25273

05C6 30225X103
111MDM25282

05C6 30225X103
111MDN28789

05C6 30225X103
111MDN28791

05C6 30225X103
111MDO24161

05C6 30225X103
111MDQ17098

05Cé 30225X103
111MDR25395

05C6 30225X103
111MDS30783

05C6 30225X103
111MDU13841

0sce 30225X103
111MDU13843

05C6 30225X103
111MEAD8521

05cé 30225X103
111MEA08523

0sce 30225X103
11IMEADB540

05C6 30225X103
111MEA15044

05C6 30225X103
111MEA19059

EXTRA SPACE STORAGE INC
640

EXTERRAN HOLDINGS INC
145

EXTERRAN ROLDINGS INC
146

EXTERRAN HOLDINGS INC
162

EXTERRAN HOLDINGS INC
163

EXTERRAN HOLDINGS INC
164

EXTERRAN HOLDINGS INC
180

EXTERRAN HOLDINGS INC
188

EXTERRAN HOLDINGS INC
203

EXTERRAN HOLDINGS INC
228

EXTERRAN HOLDINGS INC
229

EXTERRAN HOLDINGS INC
230

EXTERRAN HOLDINGS INC
231

EXTERRAN HOLDINGS INC
232

EXTERRAN HOLDINGS INC
233 -

EXTERRAN HOLDINGS INC
247

EXTERRAN HOLDINGS INC
248

EXTERRAN HOLDINGS INC
267

EXTERRAN HOLDINGS INC
268

EXTERRAN HOLDINGS INC
274

EXTERRAN HOLDINGS INC
280

EXTERRAN HOLDINGS INC
288

Eine™
EXTERRAN HOLDINGS INC®!
303

EXTERRAN HOLDINGS INC
310

EXTERRAN HOLDINGS INC
n

EXTERRAN HOLDINGS INC
313

EXTERRAN HOLDINGS INC
314

EXTERRAN HOLDINGS INC
s

EXTERRAN HOLDINGS INC
318

EXTERRAN HOLDINGS INC
318

100 000

100 000

200 Q00

200 000

100 000

100 000

700 000

300 000

575 000

100 000

100 000

200 000

200 000

100 000

200 000

300 000

700 000

500 000

100 000

600 000

500 000

200 000

600 000

400 000

200 000

100 000

500 000

400 000

200 000

200 000

Local 2404106
Base 24,041 00
REITUSD 01

Locel 187924
Base 197924
COMMON STOCK USD 01

Local 222935
Base 222935

COMMON STOCK USD 01

Local 449391
Base 449391
COMMON STOCK USD 01

Local 438391
Base 4,383 91
COMMON STOCK USD 01

Local 218478
Base 218478
COMMON STOCK USD 01

Local 218745
Base 218745
COMMON STOCK UsSD 01

Local 15,302 40
Base 15,302 40
COMMON STOCK USD 01

Local 6,516 77
Bese 651677
COMMON STOCK USD 01

Local 1271593
Base 12,71593
COMMON STOCK USD 01

Local 223089
Base 223089
COMMON STOCK USD 01

Local 222948
Base 222948
COMMON STOCK USD 01

Local 4,463 15
Base 4,463 15
COMMON STOCK USD 01

Local 444725
Base 444729
COMMON STOCK USD 01

Local 223900
Base 223900
COMMON STOCK USD 01

Local 4 457 37
Base 4 457 37
COMMON STOCK USD 01

Local 6,701 87
Base 6,701 87
COMMON STOCK USD 01

Local 1565330
Base 15,653 30
COMMON STOCK USD 01

Local 1126268
Base 1126268
COMMON STOCK USD 01

Local 224495
Base 224495
COMMON STOCK USD 01

Local 13484 20
Base 1348420
COMMON STOCK USD 01

Local 1127218
Base 1127218
COMMON STOCK USD 01

Local 4,464 25
Base 4,484 25
COMMON STOCK USD 01

Local 1311588
Base 1311586
COMMON STOCK USD 01

Local 870475
Base 870475
COMMON STOCK UsSP 01

Local 432701
Base 432791
COMMON STOCK USD 01

Local 216945
Base 216945
COMMON STOCK USD 01

Local 10830 14
Base 1083014
COMMON STOCK USD 01

Local 872439
Base 872439
COMMON STOCK USD 01

Local 437287
Base 437287
COMMON STOCK USD 01

Local 437075

830223
830223

1,497 99
1497 99

159352
159352

318704
3,187 04

318704
3,187 04

1,593 52
1,593 52

1,593 52
1,593 52

11154 63
11154 63

4,780 56
4780 58

816273
916273

1593 52
159352

1,593 52
1593 52

3,187 04
3,187 04

3187 04
318704

159352
159352

318704
318704

4,780 56
4,780 56

1115463
11154 63

7 967 60
7 967 60

159352
1,593 52

956111
956111

7 967 58
7,967 59

318704
318704

956111
8561 11

6374 08
637408

318704
318704

1593 52
1593 52

7967 58
7 967 58

6374 08
6,374 08

318704
318704

3,187 04

1573883
1573883

2712014
48125
48125

41372011
63583
63583

41172011
130687
1,306 87

411272011
1,196 87
1,196 87
41272011
591 26
59126
41122011
593 83
59393
4/13/2011
414777
414777

411472011

173821

173621
411572011

3,553 20

3,553 20
41872011

637 37

637 37
41872011

635 96

635 96
4/1872011

1276 11

1276 11
411872011

126025

126025

4/1872011
64548
64548

4/1872011

127033

127033
4/19/2011

192131

192131
47192011

449867

4,498 67
4/20/2011

3,29508

329508
472012011

65143

65143
41212011

392309

392309

4/25/2011
3,304 59
330459

41262011
121721
121721

472772011
355475
355475

472972011
2,33067
233067

41292011
114087
1,140 87
57212011
57593
57593
5r272011
286255
286255
s/2r2011
235031
2,350 31
Sr22011
1,185 83
1,18583
51212011
1,183 71

000

2/10/2011

000

41141201

000

4/14/2011

000
4/15/2011

ooo
411512011

o0ao
411572011

000
4/18/2011

000
41197201

000
412012011

000
412172011

000
412172011

000
412172011

000
42112011

000

412011

000
412172014

000
4/25/2011

000
412512011

000
4/26/2011

000
472672011

000
41271201

o000
472642011

000
472912011

000
5212011

000
/412014

000

&/412011

000
/512011

000
512011

000
/52011

000
5/5/2011

000
5/5r2011

15738 83
15,738 83

1000000
48125
48128

1000000
63583
63583

1000000
1,306 87
1,306 87
1000000
1196 87
1196 87
1000000

59126

59126
1000000

59393

59393
1 000000
414777
414777
1000000
1,736 24
1,736 21
1000000
3,553 20
3,553 20
1000000

637 37

63737
1000000

63596

63596
1000000
1276 11
1276 11
1000000
126025
126025

1000000
64548
645 48

1000000

127033

127033

1000000

192131

192131

1000000

4 498 67

4,498 67

1000000

329508

329508

1000000
65143
65143

1000000

392309

392309

1000000

330459

330459

1000000

127721

127721

1000000

355475

355475

1000000

233067

233067

1000000
114087
114087

1000000

57593
57593

1000000
286255
2,862 55

1000000
235031
235031

1000000
118583
118583

1000000
1,183 71




05C6 30225103
111MEB13695

05C6 30225X103
101MKC19196

30225X103 Total

0sC1 302316102
104BJHO2047

05C1 302316102
104BLI01736

05C1 30231G102
114BAL02079

05C4 30231G102
104BLAQ1227

0sc1 30231G102
114BBFQ2104

osc1 30231G102
104BGA01547

302316102 Total

05C8 302941109
101MHR21911

osce 302941108
101MHR21913

05C6 302941109
101MHR21927

05C6 302941109
101MHR21932

05C6 302941109
101MHS27062

05C6 302941109
101MHS27068

05C8 302841109
101MHT24465

05C8 302941108
101MHT24467

05C6 302841109
101MHT24482

05C8é 302941109
101MHT24803

05C6 302941109
101MHT26337

05C6 302941109
101MHT26340

05C6 302841109
101MHT26362

05C6 302841109
101MHT 26377

05C6 302841109
101MHU15656

05Ce 302941109
101MHU15658

05C6 302841109
101MHU16021

0sceé 302941109
101MIAZ26166

05C6 302941109
101MIA26185

05C6 302341109

EXTERRAN HOLDINGS INC
320

EXTERRAN HOLDINGS INC
686

EXXON MOBIL CORP
146

EXXON MOBIL CORP
325

EXXON MOBIL CORP
405

EXXON MOBIL CORP
481

EXXON MOBIL CORP
641

EXXON MOBIL CORP
733

FTICONSULTING INC
01

FTI CONSULTING INC
02

FTI CONSULTING INC
03

FTI CONSULTING INC
04

FTi CONSULTING INC
028

FTI CONSULTING INC
029

FTI CONSULTING INC
038

FTI CONSULTING INC
039

FTI CONSULTING INC
040

FTI CONSULTING INC
050

FTI CONSULTING INC
055

FTI CONSULTING INC
058

FTI CONSULTING INC
057

FTI CONSULTING INC
058

FT1 CONSULTING INC
065

FT1 CONSULTING INC
oee

FTI CONSULTING INC
073

FTI CONSULTING INC
099

FTI CONSULTING INC
100

FTI CONSULTING INC

525 000

2425 000

215 000

139 000

140 000

1300 000

2954 000

0630

100 000

100 000

100 000

100 000

100 000

100 000

100 000

100 000

100 000

100 000

100 000

100 000

100 000

100 000

100 000

100 000

100 000

100 000

100 000

ase 437075

COMMON STOCK USD 01

Local 11,38535
Base 11,38535
COMMON STOCK USD 01

Local 63 028 08
Base 63,028 08

Local 266 194 66
Base 266 194 66
COMMON STOCK NPV

Local 1380248
Base 1390248
COMMON STOCK NPV

Local 9,982 02
Base 9,982 02
COMMON STOCK NPV

Local 1098905
Base 10,989 05
COMMON STOCK NPV

Local 89999 16
Base 89999 16
COMMON STOCK NPV

Local 247,756 38
Base 247,756 38
COMMON STOCK NPV

Local 598
Base 3599

Local 37268508
Base 37266508
COMMON STOCK USD 01

Local 331894
Base 331894
COMMON STOCK USD 01

Local 331764
Base 331764
COMMON STOCK USD 01

Local 330496
Base 330496
COMMON STOCK USD 01

Local 3316 44
Base 331644
COMMON STOCK USD 01

Local 324255
Base 334255
COMMON STOCK USD 01

Local 335146
Base 335146
COMMON STOCK USD 01

Local 333675
Base 333675
COMMON STOCK USD 01

Local 333694
Base 333694
COMMON STOCK USD 01

Local 333563
Base 333563
COMMON STOCK USD 01

Local 333748
Base 3,23748
COMMON STOCK USD 01

Loca! 333794
Base 3133794
COMMON STOCK USD 01

Locat 333902
Base 333902
COMMON STOCK USD 01

Local 333867
Base 333867
COMMON STOCK USD 01

Local 333839
Base 333839
COMMON STOCK UsD 01

Local 333272
Base 333272
COMMON STOCK USD 01

Local 334001
Base 334001
COMMON STOCK USD 01

Local 3
Base 33N
COMMON STOCK USD 01

Local 333104
Base 333104
COMMON STOCK USD 01

Local 332281
Base 332281
COMMON STOCK USD 01

318704

8,365 97
8,365 97

3864284
3864284

185 246 60

185 246 60

8,91348
8,91348

5,762 67
5,762 67

580413
5,804 13

97,262 09
97 262 09

122467 13
122467 13

2562
2562

240 235 12

24023512

393805
393805

3,93805
393805

393805
3,938 05

393805
393805

3983805
393805

393805
383805

3,93805
393805

3938 05
3938 05

393805
393805

3,938 05
3,938 05

393805
393805

393805
383805

3,938 05
3,938 05

3,938 05
3,938 05

2392805
393805

3,938 05
3,938 05

393805
393805

3,938 04
393804

393805
393805

"

532011
3,019 38
3,019 38
117372010
2438524
24,385 24

60,948 06
80,948 06

10/14/2010
4,989 00
4,989 00

12/10/2010
421935
421935
11872011
518492
5184 82
1173072010
-7,26293
-7.26293
amron
125,289 25
125,289 25
6/30/2010
1037
1037

13242996
132429 98

8/25/2010
619 11
619 11

8/25/2010
£2041
62041

8/25/2010
63303
53309

8/25/2010
62161
-62161

8/26/2010
-595 50
-595 50

8/26/2010
-586 59
586 59

8/27/2010
-601 30
601 30

8/2712010
-601 11
-601 11

8/27/2010
-802 42
-602 42

872772010
-800 57
-600 57

8/2712010
-600 11
-600 11

2772010
-589 03
-539 03

2772010
-500 38
-599 38

8/27/2010
-599 66
-599 66

/3072010
60533
60533

8/3012010
-558 04
-598 04

/3072010
606 74
606 74

97172010
-607 00
-607 00

9172010
61524
61524

$/1/2010

000
5/6/2011

000
11/8/2010

o000

000

1011472010

000

121152010

000
172112011

000
12/3/2010

000
21012011

000
6/30/2010

000

000

8/30/2010

o0
&/30/2010

000
8/30/2010

000
&/30/2010

000

&31/2010

000
8/31/2010

000
911/2010

000
9/1/2010

o000
9/1/2010

000
w112010

000
8/1/2010

o000
9/1/2010

oco
9/1/2010

000
8/1/2010

000
@212010

000
5/2/2010

o000
22010

000
¥7/2010

000
W72010

000
87712010

118371

1000000
301938
301938
1000000
2438524
2438524

80,948 06
80,948 06

1000000
4,389 00
4 989 00

1000000
421935
421935

1 000000
5,184 92
5,184 92
1000000
-7,26293
-7,262 93
1000000
125,289 25
125,289 25
1000000
1037
1037

132429 96
132429 98

1000000
619 11
-619 1t

1000000
-620 41
-620 41

1000000
-633 09
63309

1000000
-621 61
62161

1000000
595 50
-595 50
1000000
-588 59
586 59
1000000
-601130
-601 30
1 000000
-601 11
-601 11
1000000
-602 42
-602 42
1000000
-600 57
-600 57
1000000
-600 11
-600 114
1 000000
-589 03
-589 03
1000000
589 38
-599 38
1000000
-5939 66
-598 66
1000000
605 33
-605 33

1 000000
-598 04
-598 04

1000000
-606 74
-608 74

1000000
-607 00
-507 00

1000000
-61524
-61524

1000000




101MIA26200

05C6 302841109
101MIA26202

05C6 302941109
101MIA26206

05C8 302941109
101MIA26210

05C6 302841109
101MIA26215

05C6 302841109
101MIB21294

05C6 302941109
101MIB21304

05C6 302841108
101MIB21308

05C6 302941109
101M1B21346

05CB 302941108
101MIB21349

0s5C6 302941109
101MIB21353

05C8 302941109
101MIB21357

05C6 302941109
101MIB21371

05C8 302941109
101MIE25284

osce 302941109
101MIE25300

05C6 302941109
101MIE25316

05C6 302941109
101MIE25318

05C6 302941109
101MIE25333

05C6 302941109
101MIF25928

05C6 302841109
101MIG28330

05C6 302941109
101MGD31652

05C6 302941109
101MHO23435

0sCé 302941109
101MHO23438

05Cs 302941109
101MHO23449

05C6 302941109
101MHP21534

05Ce 302841108
101MHQ18134

05C6 302941109
101MHQ18195

0scs 302841109
101MHR21884

05C6 302941109
101MHR21856

05Cé 302941109
101MHR21902

05C6 302341109
101MHR21805

302941109 Total

101

FTI CONSULTING INC
102

FT1 CONSULTING INC
103

FTI CONSULTING INC
104

FT1 CONSULTING INC
105

FTI CONSULTING INC
123

FTI CONSULTING INC
124

FT1 CONSULTING INC
125

FTI CONSULTING INC
129

FTI CONSULTING INC
13

FTI CONSULTING INC
132

FTICONSULTING INC
134

FTI CONSULTING INC
138

FTICONSULTING INC
203

FTI CONSULTING INC
204

FTICONSULTING INC
205

FTI CONSULTING INC
2068

FTI CONSULTING INC
207

FTI CONSULTING INC
221

FTI CONSULTING INC
229

FTI CONSULTING INC
503

FTI CONSULTING INC
855

FTI CONSULTING INC
856

FTI CONSULTING INC
857

FTI CONSULTING INC
872

FTI CONSULTING INC
874

FTI CONSULTING INC
875

FTI CONSULTING INC
897

FTI CONSULTING INC
898

FT1 CONSULTING INC
89

FTI CONSULTING INC
800

100

100 000

100 000

100 000

100 000

100 000

100 000

100 000

100 000

100 000

200 000

300 000

300 000

100 000

100 000

100 000

100 000

300 000

100 000

250 000

1,000 000

200 000

200 000

100 000

400 000

200 000

400 000

100 000

200 000

200 000

100 000

Local 3,32382
Base 3,323 92
COMMON STOCK USD 01

Local 3,330 88
Base 333086
COMMON STOCK USD 01

Local 332503
Base 332503
COMMON STOCK USD 01

Locat 332950
Base 3,329 50
COMMON STOCK USD 01

Local 331892
Base 331893
COMMON STOCK USD 01

Local 337894
Base 337894
COMMON STOCK USD 01

Local 3,381 62
Base 3,38162
COMMON STOCK USD 01

Local 337095
Base 337095
COMMON STOCK UsD 01

Local 337407
Base 337407
COMMON STOCK USD 01

Local 3366 17
Base 338817
COMMON STOCK UsD 01

Local 6748 10
Base 6,748 10
COMMON STOCK USD 01

Local 1012176
Base 1012178
COMMON STOCK USD 01

Local 1012284
Base 10 122 84
COMMON STOCK USD 01

Local 334656
Base 3346 56
COMMON STOCK USD 01

Local 3,34698
Base 334698
COMMON STOCK USD 01

Local 3,346 48
Base 3,346 48
COMMON STOCK USD 01

Local 334601
Base 33601
COMMON STOCK USD 01

Local 1003843
Base 1003843

COMMON STOCK USD 0%

Local 333789
Base 333789
COMMON STOCK USD 01

Local 831083
Base 831083
COMMON STOCK USD 01

Local 3392422
Base 33924 22
COMMON STOCK USD 01

Local 873372
Base 673372
COMMON STOCK USD 01

Local 673256
Base 6,732 56
COMMON STOCK USD 01

Local 338287
Base 338287
COMMON STOCK USD 01

Local 13404 49
Base 13404 49
COMMON STOCK USD 01

Local 661922
Base 661922
COMMON STOCK USD 01

Local 332748
Base 332748
COMMON STOCK USD 01

Locat 3anroz
Base 331702
COMMON STOCK USD 1

Local 663584
Base 663584
COMMON STOCK USD 01

Local 663280
Base 6632 80
COMMON STOCK USD 01

Locat 332004
Base 332094

Local 25290773

393804
392804

3,938 05
383805

393804
393804

393805
393805

3,938 04
3,938 04

393805
3,938 05

393804
383804

393805
3938 05

393804
393804

3,93805
393805

787609
787608

1181413
1181413

11,814 14
11,814 14

383804
3938 04

393805
393805

3,938 04
393804

393805
3,938 05

1181412
1181413

383805
3,938 05

984511
984511

39,380 47
39,380 47

787609
787609

7.876 09
787609

3,938 05
3,938 05

1575219
1575219

7.876 09
787609

393805
3,93805

393805
393805

7.876 09
7.876 08

7,876 09
787609

393805
393805

297,322 53

412

614 12
8/1/2010

607 19

-607 19
9172010

61301

81301
9/1/2010

-608 55

-608 55

8/172010
£19 11
-619 11

9/2/2010
559 11
-559 11

9/2/2010
55642
556 42

9/2/2010
567 10
587 10

9/2/2010

-563 97

-563 97
9/2/2010

-57188

-57188
9/2/12010

-112799

1,127 99
8/212010

-169237

-1,692 37
9/2/2010

-169130

169130
9/8/2010

-591 48

-59148
8/8/2010

-59107

-59107
9/8r2010

59156

-591 56
9/8/2010

-592 04

-59204
8/812010

-177570

177570

9/9/2010
600 16
600 16
811072010
1153428
153428
7712010
545625
545625
) 872012010
114237
114237
87202010
114353
114353
8/2012010
55518
55518

872372010
-234770
-2,34770
8/24/2010
-1,256 87
-1,256 87
872472010
-610 57
-610 57
262010
62103
62103
8/25/2010
-124025
-124025

872572010
-1,24329
-124329
8/25/2010
817 11
617 11

-44 414 80

000
87712010

0oo
91712010

0co
/712010

000
/712010

000
9/8/2010

000
9/8/2010

000
w8/2010

000
98/2010

000
9/8/2010

000
28/2010

000
9/8/12010

cao
9/8/2010

000
9132010

000
9/13/2010

000
/13/2010

000
9/13/2010

000
9/13/2010

co00

9/14/2010

000
9/15/2010

000
71122010

000
&25/2010

000
82572010

000
8252010

000
8/26/2010

000
&27/12010

000
82772010

0co
8/30/2010

000
3072010

0o
8&/3072010

000
8/30/2010

000

-814 12
-61412
1000000
607 19
-607 19
1000000
-61301
-61301
1000000
-608 55
608 55
1000000
-619 11
-619 114

1000000
-559 11
-559 11

1000000
-556 42
-556 42

1000000
-567 10
-567 10

1000000
563 97
563 7

1000000
57188
57188

1000000

1,127 68

1,127 99

1000000

169237

169237

1000000

169130

-169130

1000000
59148
-591 48

1000000
59107
-59107

1000000
59156
59156

1000000
59204
592 04

1000000

-177570

-177570

1000000
-600 16
-600 16

1000000

-1534 28

-1534 28

1000000

-5456 25

-5456 25

1000000

-114237

-114237

1000000

-1,143 53

-114353

1000000
-555 18
-555 18

1000000

234770

-234770

1000000

-1256 87

-1256 87

1000000
-610 57
61057

1000000
-62103
62103

1000000

-124025

-124025

1000000

-1,24329

-124329

1000000
B17 11
517 11

4441480




0sCJ 303075105
11488801153

05C5 311800104
104BKC02188

05C5 311800104
11AWEF01381

0scC1 311900104
114BBF02105

311900104 Total

05C1 316773100
114BBF02106

0sc1 32054K103
114BBF02107

05C6 32055Y201
101MKD26974

05C1 337738108
114BAL02098

0sC1 337738108
114BBF02110

337738108 Total

0sC1 337915102
114BBF02103

0sC1 337932107
114BBF02108

0sC1 345370860
114BBF02111

05CH 345838106
114BAL02102

05C6 345838106
101MKC19195

05Cé 345838106

101MKD26228

05C8é 345833108

111MCC11211

0s5C8 345838108
111MCC11213

05C6 345838108
111MCD30523

05Cé 345838106
111MCD30525

05Cs 345838106
111MCD30531

05C6 345838106
111MCD30533

345838108 Tota!

05C1 346233109
114BBF02112

05C6 349588106
111MBP22586

05C6 348588106
111MBP22590

05cs 349588106
111MBP22583

05C6 349588106

FACTSET RESEARCH SYSTEMS INC

140

FASTENAL CO
021

FASTENAL CO
141

FASTENAL CO
642

FIFTH THIRD BANCORP
643

FIRST INDUSTRIAL REALTY TR
644

FIRST INTERSTATE BANCSYS/MT
721

FISERV INC
a24

FISERV INC
647

FIRSTMERIT CORP
646

FIRSTENERGY CORP
645

FORD MOTOR CO
648

FOREST LABORATORIES INC
428

FOREST LABORATORIES INC
685

FOREST LABORATORIES INC
714

FOREST LABORATORIES INC

787

FOREST LABORATORIES INC
788

FOREST LABORATORIES INC
825

FOREST LABORATORIES INC
826

FOREST LABORATORIES INC
827

FOREST LABORATORIES INC
828

FORESTAR GROUP INC
649

FORTRESS INVESTMENT GRP CLA
647

FORTRESS INVESTMENT GRP CL A
648

FORTRESS INVESTMENT GRP CL A
649

FORTRESS INVESTMENT GRP CL A

431000

4 770 000

1210 000

258 000

500 000

350 000

2,200 000

66 000

58 000

841000

618 000

1383 000

120 000

2,500 000

400 000

200 000

475 000

100 000

100 000

900 000

100 000

100 000

100 000

1,300 000

100 000

Base 252,907 73

COMMON STOCK USD 01

Local 4359554

Base 4359554
COMMON STOCK USD 01

Local 24898978
Base 248,989 78
COMMON STOCK USD 01

Locel 80,785 21

Base 80,765 21
COMMON STOCK USD 01

Local 1599252

Base 15992 52

Local 345,747 51
Base 345,747 51
COMMON STOCK NPV

Local 7,730 10
Base 773010
REIT USD 01

Local 372140
Base 372140
COMMON STOCK NPV

Local 28,576 85
Base 28,576 85
COMMON STOCK USD 01

Local 411370
Baose 411370
COMMON STOCK USD 01

Local 351009
Base 351009

Local 762379
Base 762379
COMMON STOCK NPV

Local 14,282 93
Base 1428293

COMMON STOCK USD 1

Local 2457410
Base 24574 10
COMMON STOCK USD 01

Local 2245948
Base 2245948

COMMON STOCK USD 1

Local 3,881 086
Base 388106
COMMON STOCK USD 1

Locat 83,848 83
Base 82848 83
COMMON STOCK USD 1

Local 1353397
Base 1353387

COMMON STOCK USD 1

Local 647095
Base 647095
COMMON STOCK USD 1

Local 1537688
Base 15,376 68
COMMON STOCK USD 1

Local 326507
Base 326507
COMMON STOCK USD 1

Local 326620
Base 326620
COMMON STOCK USD 1

Local 2915323
Base 2915323
COMMON STOCK USD 1

Local 327039
Base 327038
Locat 162 068 58
Base 162,066 58

COMMON STOCK USD1

Local 186196
Base 186196
LTD PART NPV

Local 63352
Base 63352
LTD PART NPV

Locat 8,055 68
Base 8,055 68
LTD PART NPV

Local 64177
Base 64177
LTD PART NPV

297,32253

2208021
2208021

66,940 99
66 940 99

16 980 84
16 980 84

863370
863970

82,561 53

92,561 53

7,084 25
7,084 25

14 549 50
14 549 50

32,267 02
32,267 02

33427
332N

293753
2,93753

6280 24

628024

14636 75
14636 75

33,928 10
3392310

1628567
16,285 67

450576
450576

72 806 42
72 806 42

11649 03

11,648 03

5,824 51
5824 51

1383322
1383322

291226
291226

281226
281228

2621031
2621031

291226
291226

143 566 03

143 566 03

297625
297625

61353
61353

7,97594
797594

61353
61353

480

21112011
2151533
21,51533

117212010
182,048 79
18204879
5612011
63,784 37
63,784 37
72011
735282
7135282

25318598
253,185 98

272014
645 85
645 85

272011
-10828 10
-10828 10

111472010
-3690 17
-369017

11872011
77099
77099

27120114
57258
57256

134355
1,343 55

12011
-353 82
-353 82

2172001
-9 354 00
-9 354 00

72011
617381
617381

11182011
624 70
62470
111312010
11,042 41
11,042 41
111472010
1884 94
188484

o

646 44

646 44
3132011

154366

154366
3/412014

35281

35281
3472011

35394

35394
42011

2942892

2942892
ar2o11

358 13

35813

18 500 55
18 500 55

272011
-1,11429
-1,11429

27232011
1999
1909

2232011
7974
7974

2232011
2824
2824

2/28/2011

000

2412011

000

11/52010

000
51172011

0co
2/10/2011

oaQo

000

2/10/2011

Qoo

21012011

000

11/9/2010

000

172172011

000
2/10/12011

000

000

2/10/2011

000

2/10/2011

000

2/1072011

oo

172172011

¢ a0
11/8/2010

000
11/9/2010

000

v8/2011

000
82011

000
92011

000
37912011

(<]
972011

000
972011

000

oo

2/10/2011

000

272812011

000
2/2672011

000

22872011

000
32011

-44 414 80

1000000
215153
21,51533

1 000000
18204879
18204879

1000000

63784 37
63784 37

1000000

735282

735282

25318598
253,18598

1000000
64585
64585

1000000
-10,828 10
-10,828 10

1000000
-369017
-3,69017

1000000
77099
77093

1000000
572 56
57256

134355
134355

1000000
-352 82
-35382

1000000
-9,354 00
9,354 00

1000000
617381
6,173 81

1000000
-624 70
-624 70

1000000

11,042 41

11042 41

1000000

1884 94

1884 94

1000000
646 44
646 44

1000000

154366

1,543 66

1000000
352 81
35281

1000000
35394
35394

1000000

294292

284292

1000000
358 13
358 13

18,500 55
18 500 55

1000000
-1114 29
1,114 29

1000000
1899
1899

1000000
7974
7974

1000000
2824
2824

1000000



111MBS14120

05Cé 349588106
101MKD27163

05C6 349588106
111MCA31239

05Cé 349588106
111MCA31244

05C6 349588106
111MCA31246

05C6 343588106
111MCA31259

05C6 349588106
111MCA31261

05C6 349588106
111MCA31263

34958B106 Total

[sL103] 35671D857
104BLI01718

osc1 356710857
114BBF02113

35671D857 Total

ascy 358044106
104BKK00487

osc1 35906A108
104BGMO1887

[o1103] 35906A108
114BBF02114

35906A108 Total

05C1 36106P101
114BBF02115

05C1 36106P 101
104BFS01230

36106P101 Total

D5C6 36866T103
111MAB31851

05Cé 36866T103
111MEL11738

05C8 36866T103
111MAO21305

05C6 36866T103
111MAR18621

05Cs 36666T103
111MAS26496

05Cé 368667103
111MAS26515

05C6 368667103
111MBD23255

05C6 36866T103
101MKD25014

05Cé 36866T103
111MBS26341

05C6 36866T103
111MBS26370

368667103 Total

2

FORTRESS INVESTMENT GRP CL A
74

FORTRESS INVESTMENT GRP CL A
756

FORTRESS INVESTMENT GRP CL A
757

FORTRESS INVESTMENT GRP CL A
758

FORTRESS INVESTMENT GRP CL A
759

FORTRESS INVESTMENT GRP CL A
760

FORTRESS INVESTMENT GRP CL A
761

FREEPORT MCMORAN COPPER
309

FREEPORT MCMORAN COPPER
650

FRESH MARKET INC/THE
o7

FRONTIER COMMUNICATIONS CORP
035

FRONTIER COMMUNICATIONS CORP
651

FURIEX PHARMACEUTICALS
652

FURIEX PHARMACEUTICALS
722

GEN PROBE INC
242

GEN PROBE INC
401

R
4

GEN PROBE INC
431

GEN PROBE INC
452

GEN PROBE INC
465

GEN PROBE INC
466

GEN PROBE INC
521

GEN PROBE INC
706

GEN PROBE INC
735

GEN PROBE INC
736

700

7,900 000

700 000

400 000

400 000

1400 000

100 000

800 000

13 000

606 000

13 000

0 240

909 000

29 000

0835

150 000

300 000

500 000

300 000

200 000

100 000

300 000

200 Q00

150 000

100 000

Local 4 658 62
Base 4,658 62
LTD PART NPV

Local 37,063 01
Base 37,063 01
LTD PART NPV

Local 445779
Base 445779
LTD PART NPV

Loca! 244223
Base 244223
LTD PART NPV

Local 255195
Base 255195
LTD PART NPV

Local 881787
Base 8,817 87
LTD PART NPV

Local 67371
Base 67371
LTD PART NPV

Local 491598
Base 491598

Local 7491213
Base 7491213

COMMON STOCK USD 1

Local 144558
Base 144558
COMMON STOCK USD 1

Local 3465829

Base 3465829

Local 36 103 87
Base 36,103 87

COMMON STOCK USD 01
Locat 43003
Base 43003

COMMON STOCK USD 25

Local 175
Base 175
COMMON STOCK USD 25

Locat 851234

Base 851234

Local 851409
Base 851409

COMMON STOCK

Local 490 67
Base 49067
COMMON STOCK

Local 742

Base 742

Local 49809
Base 49809

COMMON STOCK USD 0001

Local 878306
Base 878306
COMMON STOCK USD 0001

Local 2393534
Base 2393534
COMMON STOCK USD 0001

Local 31,041 60
Base 3104190
COMMON STOCK USD 0001

Local 1883159
Base 18,83159
COMMON STOCK USD 0001

Local 12,501 18
Base 1250119
COMMON STOCK USD 0001

Locat 6,243 16
Base 6,243 16
COMMON STOCK USD 0001

Local 1897931
Base 18979 31
COMMON STOCK USD 0001

Local 987193
Base 987193
COMMON STOCK USD 0001

Local 9,529 31
Base 8,529
COMMON STOCK USD 0001

Local 627330
Base 827330

Local 145 990 09
Base 145930 09

4,294 74
4,204 74

48,469 15
48 469 15

4,284 73
425473

2454 12
2454 13

2,454 13
245413

858947
8,589 47

61353
61353

4,508 27
4508 27

8528115
8528115

103907
1,039 07

2421822
2421822

2525729

2525728

286 00
286 00

242
242

917938
917935

918177

918177

657 16
657 16

1892
1892

676 08
676 08

6484 22
6,404 22

129388 4%
12988 45

21647 41
21647 41

12988 45
12,988 45

865898
8658 96

4,329 48
432948

1298845
12,988 45

8658 96
8658 96

6484 22
6494 22

432948
4,329 48

99 578 08
99 578 08

63 88
36388
111472010

-11406 14

-11.406 14
anzon

16306

163 08
w01

-1190

-11 90
3nn011

97 82

97 82
I

228 40

228 40
172011

6018

6018
nron

m

m

-10 369 02
-10 369 02

12/10/2010
406 51
406 51
2712011
10440 07
10,440 07

10 846 58
10846 58

11/12/2010
14403
144 03

71192010
087
-067
272011
-667 01
-667 01

-667 68
-667 68

2112041
-166 49
-166 49
6/24/2010
-1150
~1150

17799
-177 99

17412011
228864
228884
51772011
10946 83
10 946 83
1724720114
9394 40
9394 49
172172011
584314
5,843 14
172872011
3,64223
384223
172872011
151368
191368
21472011
5990 B6
5890 86
147472010
121297
121287
212872011
3,03500
303508
2/28/2011
184382
184382

4641201
4641201

000
14/9/2010

000
3412011

000
VaR014

000
Yarz011

coo
42011

000
V412011

000
V472011

[+] [0}

000

121522010

000
2/10/2011

000

000

1174772010

000

7118/2010

000
/1072011

000

000

2102011

000
6/24/2010

¢ co

000

17712011

000
52072011

ooo
17272011

000
2112011

000
2212011

ooo
222011

000
21912011

000
11/8/2010

000
/32011

000
33011

000

000

36388
36368
1000000
-11,406 14
-11406 14
1000000
163 06
183 08
1000000
-1190
-1190
1000000
9782
8782
1000000
228 40
22840
1000000
6018
6018
1000000
m

7

-10 369 02
10,369 02

1000000
406 51
406 51

1000000

10 440 07

10 440 07

10 846 58
10,846 58

1000000
144 03
144 03

1000000
067
067

1000000

667 01
667 01

667 68
-667 68

1000000
-166 49
4166 49

1000000

1150
4150

-177 89
-177 99

1000000
228884
228884
1000000
10 946 89
10 946 89
1000000
9394 49
9394 49
1000000
5843 14
584314
1000000
384223
384223
1000000
1,913 68
191368
1000000
5990 86
5990 86
1000000
121297
121297
1000000
3,03508
3,03509
1000000
194382
194382

46,412 01
4641201




0sCt 369550108
114BBF02117

osc1 369604103
114B8F02118

0sCt 370334104
114BBF02120

05C1 371801109
114BAL02124

0sCt 371801109
114BBF02121

371901109 Total

osc1 372480105
114BBF02122

0s5C1 37247D106
114BBF02123

osc1 372917104
104BJH02085

05C1 372817104
1148BF02124

372917104 Total

05Ct 375558102
104BJH02084

05C1 375558103
114BAL02091

0s5C1 375558103
114BBF02125

375558103 Total

05CF 378981921
104BFE01569

05CJ 37940X102
104BGT00656

05C1 38141G104
104BJH02072

05Ct 38141G104
104BLI01719

0sC1 38141G104
114BAL02090

05C1 38141G104
1148BF02126

38141G104 Total

0sC1 38259P508
114BAL02080

05C1 38259P508
1148BF02127

38259P508 Total

0sc1 384802104
114BBF02299

05C1 390064103
1048LJ01321

oscy 39304D102
104BHV01429

05¢y 402307102
104BFF00495

GENERAL DYNAMICS CORP
654

GENERAL ELECTRIC CO
€55

GENERAL MILLS INC
657

GENTEX CORP
450

GENTEX CORP
658

GENUINE PARTS CO
659

GENWORTH FINANCIAL INC CL A
660

GENZYME CORP
175

GENZYME CORP
661

GILEAD SCIENCES INC
174

GILEAD SCIENCES INC
417

GILEAD SCIENCES INC
662

GLOBAL DOMAIN VECTOR FUND LLC

498

GLOBAL PAYMENTS INC
654

GOLDMAN SACHS GROUP INC
162

GOLDMAN SACHS GROUP INC
310

GOLDMAN SACHS GROUP INC

416

GOLDMAN SACHS GROUP INC
663

GOOGLE INCCL A
4068

GOOGLE INCCL A
664

WW GRAINGER INC
037

GREAT ATLANTIC « PAC TEA CO
338

GREEN DOT CORP CLASS A
715

GULF ISLAND FABRICATION INC
528

410 000

6911000

374 000

64 000

362 000

50 000

140 000

52 000

103 000

74 000

133 000

315000

5000 000 000

1410 000

40 000

27 000

31 000

297 000

16 000

146 000

90 000

50 000

93 000

78 000

COMMON STOCK USD1
Local 3130207
Base 31 30207

COMMON STOCK USD 06
Local 144 267 80
Base 144 267 80

COMMON STOCK USD 1

Local 13308 42
Base 13,308 42
COMMON STOCK USD 06

Local 2,063 96
Base 208396
COMMON STOCK USD 06

Local 1130870
Base 11,308 70

Local 13,37266
Base 13,372 66
COMMON STOCK USD1

Local 264794
Base 264794
COMMON STOCK USD 001

Local 180349
Base 180349

COMMON STOCK USD 01

Local 379229
Base 379229
COMMON STOCK USD 01

Local 764250
Base 764250

Local 1142479
Base 11,434 73

COMMON STOCK USD 001

Local 267805
Base 267805
COMMON STOCK USD 001
Local 511415
Base 511415
COMMON STOCK USD 001
Local 12,139 86
Base 12,139 88
Local 1993206
Base 19932 06
Local 5460 624 00
Base 5460 624 00

COMMON STOCK NPV

Local 50,765 08
Base 50,765 08
COMMON STOCK USD 01

Local 610229
Base 610229
COMMON STOCK USD 01

Local 452512
Base 452512
COMMON STOCK USD 01

Local 540280
Base 5,402 80
COMMON STOCK UsSD 01

Local 49 640 81
Base 49 640 81

Local 6567112
Base 6567112
COMMON STOCK USD 001

Local 10203 48
Base 10,202 48
COMMON STOCK USD 001

Local 90,089 61
Base 90,089 61

Locel 100 293 09
Base 100 283 08
COMMON STOCK USD §

Local 1213626
Base 1213626

COMMON STOCK USD1
Locat 2249
Base 2249

COMMON STOCK USD 001

Local 4,246 37
Base 4,246 37
COMMON STOCK NPV

Local 125693
Base 1,256 93

13363 81
13383 81

21353328
21353328

1227445
1227445

70
73170

4,13869
4,138 69

4,870 39

487039

231500
231500

332920
332920

391605
381605

775679
7,756 79

11,672 84

1167284

281793
281793

5064 65
5064 65

1199523
1199523

1987781

19 877 81

5 000,000 00
5 000,000 00

52464 38
52,464 38

4626 59
4 626 59

3,12295
3,12295

358560
358560

34 35240
34 35240

45,687 54

45,687 54

6646 68
6 646 68

60,650 95
6065095

67 297 63
67 297 63

5585 30
5,586 30

138000
138000

334800
334800

144390
144390

17,938 26
17,938 28

-6926548
£9 265 48

103397
103397

132226
133226

717001
717001

8,502 27

850227

33294
33294

-152571
-152571

-12376
-12376

-11429
-11428

-238 05

-23805

-13888
-13988

43 50
48950

144 63
144 63

5425

5425

480 624 00
4650 624 00

-1699 32
-1,699 32

147570
147570

140217
140217

1817 30
181730

15,288 41
152388 41

1598358

18983 58

3,556 80
3556 80

2043866
29438 66

3299546
3299546

654986
6,548 96

-1,357 51
-135751

898 37
898 37

-186 97
-186 97

2101

2712014

272011

171872011

272014

212011

272011

10/11/2010

272011

10/11/2010

1/18/2011

2712014

61412010

712812010

10/41/2010

12/10/2010

11872011

272011

171872011

22011

2772011

12/132010

8/3072010

6/772010

210/2011

000

2/1012011

000

211072041

000

1217201

o000
210/2011

o000

000

210720114

000

/10,2011

ogo

1011472010

00g
/1072011

000

000

10/14/2010

000
142172011

0qo
21072011

000

000

6/4/2010

000

8/2/2010

000

10/14/2010

000
12/15/2010

000
172172011

000

21072011

000

000

172172011

000
2/10/72011

000

000

27107201

0go

12/16/72010

000

@2/2010

000

6/10/2010

000

1000000
1793826
1793828

1000000
-69,265 48
-69,265 48

1 000000
103397
103397

1000000
1,332 26
133226
1000000
7,470 01
747001

850227
8502 27

1000000
33294
33294

1000000
-1,52571
-152571

1000000
12376
-12376
1000000
-114 29
-114 29

-238 05
238 05

1000000
-139 88
139 88
1000000
49 50

49 50
1000000
144 63
144 63

5425
54 25

1000000
460624 00
460,624 00

1000000
-1699 32
-1,699 32

1000000
147570
147570

1000000
140217
1,402 17

1000000
1817 30
1817 30

1000000
15 288 41
15288 41

15983 58
19983 58

1000000
3556 80
3556 80
1000000
29,438 66
29,438 66

32,995 46
32,995 46

1000000
6549 96
6549 96

1 000000
135751
1357 51

1000000
898 37
898 37

1000000
-186 97
-186 97



05¢Cs 402307102
104BFG0O0694

05¢J 402307102

104BFN02501

05CJ 402307102
104BFP02164

05¢) 402307102
104BFRO0600

ascy 402307102
104BHAD0564

05CJ 402307102
104BHB0O0E92

05CJ 402307102
104BHB04542

05Cd 402307102
104B1100423

05C4 402307102
10481300508

QscJ 402307102
1048100509

05CJ 402307102
104BIK00507

05CJ 402307102
104BIL00579

402307102 Total

05CJ 402629208
104BFGO06SE

0scd 402629208
104BFM00874

05Ce 402629208
104BFN02502

05CJ 402629208
104BFRD2759

402629208 Total

05C1 406216101
104BJH02114

05CH 406216101
104BLI01721

05C1 406216101
114BBF02129

406216101 Total

05C1 410345102
114BBF02130

05C4 413086109
104BIR00637

0sC1 416515104
114BBF02131

05Cs 421306108
1048KC02189

0sCH 42217K106
114BBF02132

05C1 422245100
114BBF02133

05Ct 423074103
114BBF02128

0s5C1 42805H107

GULF ISLAND FABRICATION INC
530

GULF ISLAND FABRICATION INC

558

GULF ISLAND FABRICATION INC
569

GULF ISLAND FABRICATION INC
575

GULF ISLAND FABRICATION INC
662

GULF ISLAND FABRICATION INC
666

GULF ISLAND FABRICATION INC
670

GULF ISLAND FABRICATION INC
741

GULF ISLAND FABRICATION INC
744

GULF ISLAND FABRICATION INC
745

GULF ISLAND FABRICATION INC
754

GULF ISLAND FABRICATION INC
758

GULFMARK OFFSHORE INC CL A
534

GULFMARK OFFSHORE INC CL A
549

GULFMARK OFFSHORE INC CL A
561

GULFMARK OFFSHORE INC CL A
581

HALLIBURTON CO
188

HALLIBURTON CO
IR}

HALLIBURTON CO
666

HANESBRANDS INC
667

HARMAN INTERNATIONAL
2

HARTFORD FINANCIAL SVCS GRP
668

HEALTHCARE SERVICES GROQUP
022

HEALTH CARE REIT INC
669

HEALTHWAYS INC
670

H! HEINZ CO
665

HESS CORP

52 000

871 000

27 000

186 000

431 000

275 000

369 000

138 000

132 000

196 000

992 000

1983 000

2454 000

904 000

1907 000

1972 000

57 000

58 000

731 000

85 000

2326 000

267 000

2,980 000

168 000

100 000

432000

COMMON STOCK NPV
Local 77050
Base 770 50

COMMON STOCK NPV

Local 16 608 46
Base 16 608 48
COMMON STOCK NPV

Local 47759
Base 47759
COMMON STOCK NPV

Local 307374
Base 307374
COMMON STOCK NPV

Locat 7694 42
Base 769442
COMMON STOCK NPV

Local 500081
Base $,000 81
COMMON STOCK NPV

Local 663952
Base 6,639 52
COMMON STOCK NPV

Local 2,193 32
Base 2,19332
COMMON STOCK NPV

Lacal 208255
Base 208255
COMMON STOCK NPV

Local 3,09202
Base 309202
COMMON STOCK NPV

Local 1538248
Base 1538248
COMMON STOCK NPY

Local 3070564
Base 3070564

Local 9497798
Base 94,977 98

COMMON STOCK USD 01

Local §977204
Base 59,77204
COMMON STOCK USD 01

Local 24 43985
Base 2443985
COMMON STOCK USD 01

Local 52,536 29
Base 52536 29
COMMON STOCK USD 01

Local 53 496 99
Base 53 496 99

Local 190 245 27
Base 190 245 27
COMMON STOCK USD2 5

Local 198983
Base 1,989 83
COMMON STOCK USD2 5

Local 2,328 85
Base 232985
COMMON STOCK USD2 5

Local 3423207
Base 3423207

Local 3855175
Base 3855175

COMMON STQCK USD 01
Local 219295
Base 219295

COMMON STOCK USD 01
Locat 78364 87
Base 78 364 87

COMMON STOCK USD 01

Local 7965 46
Base 796546
COMMON STOCK USD 01

Local 72,320 56
Base 72329 56
REIT USD1

Local 814038
Base 8,140 38

COMMON STOCK USD 001

Local 123206
Base 123206
COMMON STOCK USD 25

tocal 20,771 46
Base 20,771 46
COMMOCN STOCK UsD1

962 60
962 60

16,123 53
16,123 53

499 81
499 81

3,443 14
344314

797846
797848

508067
5090 67

683075
683075

2,554 59
2,554 59

244352
2,443 52

362826
362826

18 363 41
18363 41

36708 32
36708 32

106 070 96
106,070 96

68 222 55
6822255

2513170
2513170

53,01565
5301565

54 850 49
54 850 49

20122038

20122039

93154
93154

947 88
947 88

11 946 60
11 946 60

13,826 02
13826 02

2,197 37
2,197 37

64 404 63
64 404 63

14 26144
14 261 44

62 060 80
62 060 80

6,115 32
611532

445960
445960

19 267 35
19267 35

/82010
-19210
-192 10

6/18/2010

484 93

484 93
6/2212010

-2222

2222
6/23/2010

-369 40

-369 40
713012010

284 04

-284 04

87272010
89 86
89 88
8/372010

-19123

-191 23
9/1372010

36127

-36127
9/14/2010

-360 97

-360 97
9/14/2010

-536 24

-53624
91512010

2,980 93

-2,980 92
9/16/2010

-6002 68

-6 002 68

-1108298
-1103298

6/8/2010
-8,450 51
-8,450 51
6/16/2010
-69185
€91 85
6/18/2010
479 26
479 26
6/24/2010
135350
-135350

-10875 12
-10975 12

1074172010
1058 29
1058 29
12/10/2010
138197
138197
212011
2228547
2228547

2472573
2472573

2712011
442
442

812472010
13960 18
13960 18

272011
629598
-629598

11/2/2010
1026876
1026876

277201
2,025 06
2025086

27011
-3227 54
-3,227 54

212011
1504 11
1504 11

2772011

&§/11/2010

o000

6/23/2010

000
8/25/2010

000
6282010

000
8412010

000
572010

000
&6/2010

ooo
9/16/2010

000
¥17/2010

000
/17/2010

000
9/20/2010

000
9/21/2010

000

000

61172010

000
6/21/2010

0go
6/23/2010

000
6/29/2010

000

000

1071472010

oco
1211572010

000
2/10/2011

000

000

2/1012011

000

9/29/2010

000

2102011

000

11/5/2010

000

2/10/2011

000

21072011

000

21102011

000

2/10/2011

1000000
-182 10
-182 10

1000000
48493
48493
1000000
2222
2222
1000000
369 40
-369 40
1 000000
284 04
28404
1000000
-89 85
-89 86
1000000
19123
19123
1000000
-361 27
-361 27
1000000
-360 97
360 97
1000000
536 24
536 24
1000000
2,980 93
2980 93
1000000
-6 002 68

6002 68

-11 092 98
-11,092 98

1000000
-8450 51
8,450 51
1000000
-691 85
69185
1000000
47926
-479 26
1000000
135350
-1,35350

10,87512
-1097512

1000000
1058 28
1058 29
1000000
138197
138197
1000000
2228547
22,285 47

24,72573
2472573

1 000000
442
442

1000000
13960 18
13960 18

1000000
6295 98
-6 29598

1000000
10 268 76
10268 76

1 000000
2,025 06
2,025 06

1 000000
-3227 54
-3,227 54

1000000
1504 11
1504 11

1 000000




114BBF02134

05C1 428236103
104BJH02112

0sC1 428235103
104BLIOI701

05C4 428236103
10481G02223

0sC1 428236103
114BAL02081

05C4 428236103
104B1J00511

0s5c4 428236103
104BJC00748

0sC4 428236103
104BJG01599

0sCc4 428236103
104BJ102392

05C4 428236103
104BJJ00523

05C1 428236103
114BBF02135

428236103 Total

05C1 437076102
114BAL02132

05C1 437076102
114BBF02136

437076102 Total

05C1 438516106
114BBF02137

o5C1 44107P104
114BBF02138

05C1 443683107
114BBF02139

05C6 444303108
101MKC19157

05C1 445658107
114BALO2107

05C1 445658107
114BBF02148

445658107 Total

05C1 446150104
1148BF02140

osc1 450688109
114BBF02141

[11eX) 45167R104
114BAD01814

05C5 45168D104
104BKC02180

os5¢cd 45168D104
104BLVO0S41

05C5 45168D104
11AWBMO01285

45168D104 Total

671

HEWLETT PACKARD CO
186

HEWLETT PACKARD CO
297

HEWLETT PACKARD CO
405

HEWLETT PACKARD CO
407

HEWLETT PACKARD CO
412

HEWLETT PACKARD CO
426

HEWLETT PACKARD CO
430

HEWLETT PACKARD CO
431

HEWLETT PACKARD CO
432

HEWLETT PACKARD CO
672

HOME DEPOT INC
458

HOME DEPOT INC
673

HONEYWELL INTERNATIONAL INC
674

HOST HOTELS + RESORTS INC
675

HUDSON CITY BANCORP INC
676

HUMAN GENOME SCIENCES INC
682

HUNT (JB) TRANSPRT SVCS INC
433

HUNT {JB) TRANSPRT SVCS INC
€86

HUNTINGTON BANCSHARES INC
677

ITT EDUCATIONAL SERVICES INC
678

IDEX CORP
074

IDEXX LABORATORIES INC
023

IDEXX LABORATORIES INC
049

IDEXX LABORATORIES INC
103

21

49 000

131 000

233000

180 000

467 000

288 000

672 000

340 000

415 000

1 109 000

57 000

1351 000

695 000

227 000

1,626 000

1 600 000

69 000

283000

1050 000

50 000

1734 000

3,460 000

€83 000

405 000

Local 17 51269
Base 1751269
COMMON STOCK USD 01

Local 2007 00
Base 2007 00
COMMON STOCK USD 01

Local 5538 89
Base 553889
COMMON STOCK USD 01

Local 907186
Base 907188
‘COMMON STOCK USD 01

Local 832372
Base 832372
COMMON STOCK USD 01

Local 18 303 05
Base 1830305
COMMON STOCK USD 01

Local 11,811 11
Base 11,811 11
COMMON STOCK USD 01

Local 2767135
Base 2767135
COMMON STOCK USD 0t

Local 1409208
Base 14 092 08
COMMON STOCK USD 01

Local 17,387 05
Base 17,387 05
COMMON STOCK USD 01

Local 5356877
Base 53,568 77

Local 167 77588
Base 167 77588
COMMON STOCK USD 05

Local 2,05367
Base 205367
COMMON STOCK UsSD 05

Local 4943861
Base 49438 61

Local 5149228
Base 5149228

COMMON STOCK USD1

Local 39,735 24
Base 3973524
REIT USD 01

Local 438435
Base 4384135

COMMON STOCK USD 01
Local 18324 66
Base 18 324 66

COMMON STOCK USD 01
Local 4233384
Base 4233384

COMMON STOCK USD 01

Local 2904 84
Base 2904 84
COMMON STOCK USD 01

Local 1159303
Base 1159303

Local 14 497 87
Base 14,497 87

COMMON STOCK USD 01
Local 780512
Base 780512

COMMON STOCK USD 01

Locai 332243
Bese 332243
COMMON STOCK USD 01

Local 6684213
Base B6842 13

COMMON STOCK USD 1

Local 209 864 13
Base 209,854 13
COMMON STOCK USD 1

Local 48 334 00
Base 48 334 00
COMMON STOCK USD 1

Local 3147230
Base 3147230
Local 28867043

16,575 08
1657508

126326
126326

337728
337728

516512
516512

4,640 54
4,640 54

10,352 42
1035242

6384 36
6384 36

14 896 84
14 896 84

753709
753708

9,199 69
9,199 69

28 590 89
28 590 88

91407 49
91407 49

242223
242223

57,41122
5741122

§983345

5983345

34790 07
3479007

469171
463 71

2225028
2225028

19 228 68
19,229 68

149894
149994

615191
615191

765185
7.85185

1272930
1272930

259550
259550

4594192
4594192

98 345 21
98 34521

33,74505
3374505

1151151
1151151

14360177

7 61
937 61

10/11/2010
74374
74374

12/10/2010
216261
216261
9/9/2010
3906 74
390674
11872011
368318
3,683 18
9/1472010
795063
795063
107472010
542675
5,426 75
10/872010
12774 51
12774 51
10/12/2010
6554 99
6554 99
101372010
8,187 36
8,187 36
20N
2497788
2497788

76 368 39
76 368 33

1182011
-368 56
-368 56
2011
-7.87261
-7.97261

-8,34117
-834117

Ffzinkl
4394517
494517

2712011
-307 36
-307 36

72011
-392562
-392562

11/3/2010
2310416
23,104 16

171872011
1404 90
1404 S0

212011
544112
544112

6,846 02
6 846 02

272011
-4,924 18
-4,924 18

272011
72693
72693

14512011
2090021
20900 21

117272010
11151892
111,518 92
1272972010
14 588 85
14 588 95
21772011
19 960 79
19,060 79

146 068 66

000

10/14/2010

000

121152010

000
9/14/2010

000
172172011

000
941712010

000
101772010

000
10/14/2010

000
10/15/2010

000
101872010

000
21072011

000

172172011

0co
210/2011

000

000

2/10/2041

000

2/10/2011

000

2110/2011

000

11/8/2010

o000

1/21/2011

000
2/10/2011

000

000

210201

000

211072011

000

11072011

000

111572010

ooo
17372011

000
2232011

000

93761
93761

1000000
74374
74374

1000000
2,162 61
2,162 61
1000000
3,906 74
390874
1000000
368318
368318
1000000
795063
795063
1000000
542675
542675
1000000
12774 54
12,774 54
1000000
6,554 99
6554 99
1000000
8,187 36
8187 36
1000000
24977 88
2497788

76 368 39
76 368 35

1000000
-368 56
-368 56

1000000

-797261

-797261

-8,34117
-8341 17

1 000000
494517
494517

1000000
-307 36
-307 36

1000000
-392562
-392562

1000000
23,104 16
23,104 16

1000000
1404 90
1404 90
1000000
544112
544112

6 846 02
6846 02

1 000000
-4924 18
-4924 18

1 000000
72693
72693

1000000
20900 21
20,900 24

1000000
111,518 92
111518 92

1000000

14 588 95

14,588 85

1 000000

19960 79

19 BE0 79

146 068 66




0scJ 452526106
104BKU00431

05¢J 452526106
1048100385

os¢y 452526106
104BLV00542

05¢cy 452526106
114BAB00253

05¢J 452526106
114BAC01075

0scJ 452526106
114BAF00566

05CJ 452526106
114BAO00671

05CJ 452526108
104B4J00522

05CJ 452526106
104BJT00724

0s5CJ 452526106
104BKB01678

452526108 Total

a5Cy 45666Q102
114BBB01156

05C4 45666Q102
114BDL00567

05CJ 456660102
104BJEQ1421

1108} 45666Q102
104BJG00S62

456660102 Total

05C6 458118106
101MKC19215

05C5 458140100
104BKC02192

05C1 458140100
114BBF02144

453140100 Total

osc1 45822P105
114BBF02143

05C1 459200101
104BJH02048

0sCi 459200101
104BLI01722

05C1 459200101
114BAL02106

0sC1 459200101
114BBF02145

459200101 Total

osc1 460146103
104BL101723

0sct 460146103
114BAL02114

0sc1 460146103

{MMUCOR INC
a7

IMMUCOR INC
048

IMMUCOR INC
050

IMMUCOR INC
062

IMMUCOR INC
068

IMMUCOR INC
093

{IMMUCOR INC
110

IMMUCOR INC
828

IMMUCOR INC
854

IMMUCOR INC
860

INFORMATICA CORP
148

INFORMATICA CORP
336

INFORMATICA CORP
784

INFORMATICA CORP
805

INTEGRATED DEVICE TECH INC
687

INTEL CORP
024

INTEL CORP
681

INTEGRYS ENERGY GROUP INC
680

INTL BUSINESS MACHINES CORP
147

INTL BUSINESS MACHINES CORP

12

INTL BUSINESS MACHINES CORP
432

INTL BUSINESS MACHINES CORP
682

INTERNATIONAL PAPER CO
a3

INTERNATIONAL PAPER CO
440

INTERNATIONAL PAPER CO

617 000

633 000

949 000

623 000

1171 000

743 000

1856 000

1371000

1903 000

1,734 000

1418000

1836 000

594 000

806 000

10 900 000

2,900 000

3649 000

314 000

93 000

51 000

20 000

722 000

55 000

84 000

Base 289 670 43

COMMON STOCK USD 1

Local 11,401 96
Base 1140196
COMMON STOCK USD 1

Local 12,799 93
Base 1279993
COMMON STOCK USD 1

Local 18127 71
Bese 19,127 71

COMMON STOCK USD 1

Local 12 483 59
Base 1248159
COMMON STOCK UsD 1

Local 2272966
Base 2272966
COMMON STOCK USD 1

Local 15 364 39
Base 15,364 39
COMMON STOCK USD 1

Local 38,135 98
Base 3813598
COMMON STOCK USD 1

Local 22,976 20
Base 22976 20
COMMON STOCK USD 1

Local 3223684
Base 3223684
COMMON STOCK USD 1

Local 2999179
Base 2993179

Local 217 246 05
Base 217 246 05

COMMON STOCK USD 001

Local 65 884 97
Base 65884 97
COMMON STOCK USD 001

Local 96929 75
Base 9692975

COMMON STOCK USD 001

Local 2151603
Base 2151603
COMMON STOCK USD 001

Local 2909134
Base 29091 34

Local 21342209
Base 21342209
COMMON STOCK USD 001

Local 64 465 86
Base B4 465 86
COMMON STOCK USD 001

Local §9,332 99
Base 5933298
COMMON STOCK USD 001

Local 79 546 67
Base 79 546 67

Local 138 879 66
Base 138 879 66

COMMON STOCK USD1

Local 15154 85
Base 15154 85
COMMON STOCK USD 2

Local 1383105
Base 13 83105
COMMON STOCK USD 2

Local 736325
Base 736325

COMMON STOCK USD 2

Local 301815
Base 301915
COMMON STOCK USD 2

Locat 11903585
Base 118,035 85
Local 143249 30
Base 143249 30
COMMON STOCK USD1

Local 1,460 22
Base 1,460 22
COMMON STOCK USD1

Local 2,38387
Base 238387

COMMON STOCK USD1

143,601 77

13,037 69
13,037 68

1337578
1337578

20053 10
20053 10

13,164 47
13 164 47

2474413
24744 13

15700 16
15700 16

3921871
3921871

28,970 29
2897029

40,211 86
40,211 86

36,640 75
3664075

245116 94
24511694

3195901
3195901

4137993
4137993

13,387 62
13,387 62

18 16570
18 16570

104 892 26

104 892 26

62,804 00
62 804 00

6112000
6112000

87 16992
87 16982

148,289 92

148 289 92

15,640 43
1564043

936532
936532

4 824 56
4 824 56

180198
1,891 98

68 300 62
68,300 62

84138248

84 38248

217405
2,174 0%

332037
332037

68 66

-163573
-1,63573

57585
-575 85

92539
-925 39

-682 88
68288

-2,014 47
2014 47

-33577
-33577

-108273
-108273

5994 09
-5994 09

-797502
-7197502

-6,648 96
-6 648 96

-27 87089

-27 870 83

3392586
3392596

55 549 82
55 549 82

812841
812841

1082564
1092564

108,529 83

108 529 83

1,661 86
1661 86

1,787 01
-1787 01

-762325
762325

-9,41026

941026

48558
-48558

4,46573
446573

253869
253868

112717
112717

5073523
5073523

58,866 82

58,866 82

-71383
-11383

-936 50
-936 50

11/29/2010

12/28/2010

12/2972010

17372011

17472011

1712011

2172011

1071372010

10/27/2010

111172010

2101

4/15/2011

10/6/2010

10/8/2010

11/3°2010

11/272010

272011

27201

10/11/2010

12/10/2010

1/18/2011

22041

12/10/2010

1/18/2011

72011

0Q0

121272010

000
12/31/2010

000
11312011

000

17612011

000
17712011

000
171272011

000
12672011

ogo
10/18/2010

000
117412010

000
11/412010

000

000

21472011

000
41202011

000

10122010

000
10/1472010

000

000

11/8/2010

000

11/5/2010

000
2/1072011

oco

0co

21072011

000

10/14/2010

000
12/15/2010

()

172172011

000
2/10/2011

000

000

121152010

000
1212011

000
21072011

146 068 66

1000000
163573
163573
1000000
-57585
-575 85
1000000
-525 39
-825 39

1000000
-682 83
-682 88

1000000

-2,014 47

-2,014 47

1000000
-33577
-33577

1000000

-1,08273

-108273

1000000

-5994 09

-5 994 09

1000000

-797502

-797502

1000000

-6 648 96

-6 648 96

-27 87089
-27 870 89

1000000
3392596
33,925 96
1000000
55,549 82
55,549 82

1000000
8,128 41
8,128 41
1000000
10925 64
10,925 64

108 529 83
108 529 83

1000000
168186
1,661 86

1000000
-178701
-178701
1000000
-762325
-762325

-9,41026
841026

1000000
-485 58
-485 58

1000000
446573
446573
1000000
2538 69
253869

1000000
112717
112717
1000000
50735 23
5073523

58,866 82
56 866 82

1000000
-71383
-71383

1000000
-936 50
-936 50

1000000




114BBF02146

460146103 Total

0sC1 460695109
114BBF02147

0sc4 46120E602
114BCD00592

05C4 46120E602
114BDF00641

05C4 46120E602
114BELOQ4S8

[s{e3] 46120E602
114BBF02148

46120E602 Total

05CS 462846106
104BKC02194

0sCS 462846106
11AWAC01413

05C5 462846106
10AWJIS00372

462846106 Total

oscJ 46612H402
104BKO00492

0sCy 46612H402
114BCF01352

46612H402 Total

05C1 466124507
114BAL02142

05C1 466124507
114BBF02151

46612J507 Total

0sC1 466251100
104BJHO2055

05Ct 46625H100
104BLI01737

05C1 46625H100
114BAL02078

05C1 46625H100
114BBF02152

46625H100 Total

0scs 469814107
104BKC02195

0sC1 477143101
114B8F02153

05C1 478160104
104BJHO2110

0sC1 478160104
104BLI01702

0sc1 478160104
114BBF02154

478180104 Total

683

INTERSIL CORP A
684

INTUITIVE SURGICAL INC
597

INTUITIVE SURGICAL INC
€32

INTUITIVE SURGICAL INC
664

INTUITIVE SURGICAL INC
685

IRON MOUNTAIN INC
a25

IRON MOUNTAIN INC
076

IRON MOUNTAIN INC
801

J CREW GROUP INC
012

J CREW GROUP INC
208

JDS UNIPHASE CORP
465

JDS UNIPHASE CORP
688

JPMORGAN CHASE + CO
151

JPMORGAN CHASE + CO
326

JPMORGAN CHASE + CO
404

JPMORGAN CHASE + CO
689

JACOBS ENGINEERING GROUP INC
026

JETBLUE AIRWAYS CORP
690

JOHNSON + JOHNSON
185

JOHNSON + JOHNSON
298

JOHNSON + JOHNSON
691

222 000

40 000

30000

87 000

40000

1945 000

7,265 000

6790 000

1,142 000

3132000

128 000

557 000

249 000

105 000

252 000

2,211 000

3125000

325 000

32000

149 000

1765 000

Local 1003297
Base 1003297

Local 13,877 06
Base 13,877 06
COMMON STOCK USD 01

Local 290477
Base 290477

COMMON STOCK USD 001

Local 1328015
Base 1328015
COMMON STOCK USD 00t

Local 11,089 05
Base 11,089 05

COMMON STOCK USD 001

Local 30,578 63
Bese 30,578 63
COMMON STOCK USD 001

Locat 1324214

Base 13,242 14

Local 68,189 97

Base 68 189 97

COMMON STOCK UsSD 01

Local 42,672 57
Base 42672 57
COMMON STOCK USD 01

Local 178 769 00
Base 178 769 00
COMMON STOCK USD 01

Local 154 542 53
Base 154,542 53

Local 375984 10
Base 375984 10

COMMON STOCK USD 01

Local 41628 39
Base 41628 39
COMMON STOCK USD 01

Local 13624200
Base 136,242 00

Local 177 87038
Base 17787039

COMMON STOCK USD 001

Local 217768
Base 217768
COMMON STOCK USD 001

Local 1274517
Base 1274517

Local 14 92285
Base 1492285

COMMON STOCK USD1

Local 984624
Base 984624
COMMON STOCK USD1

Local 421897
Base 431897
COMMON STOCK USD1

Local 1131584
Base 1131584
COMMON STOCK USD1

Local 100,687 14
Base 100 687 14

Local 126,168 19
Base 126,168 19
COMMON STOCK USD1

Local 122968 85
Base 122968 85

COMMON STOCK USD 01

Local 187677
Base 187677
COMMON STOCK USD1

Local 2,018 84
Base 2,018 84
COMMON STOCK USD1

Local 925189
Base 925188
COMMON STOCK USOD1

Local 107 386 65
Base 107 386 65
Local 118 657 28
Base 118,657 38

1347912
13,479 12

1897354

1897354

3,33294
333294

10,396 99
10 396 99

779774
7,797 74

22,613 46
22,613 48

268560
268560

4349379

4349378

39 780 60
39,780 60

148,588 23
148,589 23

138 874 17
138,874 17

327 244 00

327 244 00

37428 63
37,428 63

102650 13
102650 13

140,078 76
140,078 76

1,506 83
1506 83

6557 05
6 557 05

8,063 88

8063 88

9 900 06
9900 06

417472
417472

1001934
1001934

67,807 77
87 807 77

112001 89

112001 88

165908 33
165 908 33

4,34157
434157

1466 08
1466 08

6826 45
6826 45

80,863 68
80,863 68

89 156 21
89,156 21

6 15
-344615

-5096 48
-5086 48

272011
42817
42817

33120114
288316
2,883 18

4772011
325131
3,281 31

516/2011
796517
796517
272014
10 556 54
10 556 54

24,696 18
2469618

11/2/2010
289197
285197
11512011
3017977
30,179 77
10/26/2010
15,668 36
15,668 36

48,740 10
48740 10

11/18/2010
419976
419976
3o
3358187
3358187

3779163
37,791 63

171872011
67085
67085
27712011
6188 12
6188 12

685897
685897

10/11/2010
-53 82
-5382
12/10/2010
14425
14425
171872011
1296 50
1296 50
1o
1277837
1277937

14 168 30
14,166 30

11722010
42939 48
-4293948

272011
-2454 80
-24B4 80

10/11/2010
55276
55276
1211072010
242544
242544
212011
26,52297
2652297

29,501 17
29,501 17

000

21072011

o000

yero11

000
41122011

000

51812011

000
2/10/20114

000

000

11/5/2010

000
1/10/2011

000
10/29/2010

000

000

1112372010

000
82011

000

000

172172011

000
2/10/2011

000

000

10/14/2010

000
12/15/2010

000
17212011

000
21102011

000

000

11/52010

o000

2102011

000

10/14/2010

000
12/1572010

000
21012011

000

000

-3,446 15
-3446 15

-5096 48
-5096 48

1000000
-428 17
-42817

1 000000
2,883 16
2,883 16
1000000
328131
N

1000000
796517
796517

1000000

10556 54
10 556 54

24 696 18
24696 18

1000000
289197
289197
1000000
30,179 77
30,179 77
1000000
15 668 36
15 668 36

48 740 10
4874010

1000000
419976
419976
1000000
3359187
3359187

3779163
3779163

1000000
67085
67085

1000000

618812

618812

6858 97
6858 97

1 000000
-53 82
-53 82

1000000
144 25
144 25

1000000

1296 50
1,296 50

1000000

12,779 37

12,779 37

14,166 30
14 166 20

1000000
-42939 48
-42,939 48

1000000
-2 464 80
-2,464 80

1000000
55276
55276

1000000

242544

242544

1000000

26522497
26522497

29,501 17
2950117



05C1 481165108
104BJH02105

o5C1 481165108
104BLIC1738

0sC1 481165108
114BBF02155

481165108 Total

05Ct 48203R104
114BAL02131

0s5c1 48203R104
114BBF02156

48203R104 Total

psC1 482480100
114BBF02158

05C6 48248A306
101M1021994

05C8 48248A306
101MI022011

05C6 48248A306
101M1022018

05C6 48248A306
101M1022036

05C8 48248A306
101MI1022039

05C6 482484306
101M2J31369

05C8 48248A306
101MJJ31372

05C6 48248A306
101MJJ31396

05C6 48248A306
101MJJ31419

05Cs 48248A306
101MJJ31423

0sC8 48248A308
101MJ)31443

05Cé 48248A306
101MJJ31489

05Cs 48248A306
101MKD27 164

48248A306 Total

05CS 48273U102
104BKC02196

0sct 48666K109
114BBF 02157

05C6 493267108
111MCK18094

05Cé 493267108
111MCK27643

05C8 493267108
111MCK27645

05C6 493267108
111MCK27847

05C6 493267108
111MAB34016

JOY GLOBAL INC
182

JOY GLOBAL INC
27

JOY GLOBAL INC
692

JUNIPER NETWORKS INC
457

JUNIPER NETWORKS INC
693

KLA TENCOR CORPORATION
€85

KKR FINANCIAL HOLDINGS LLC
316

KKR FINANCIAL HOLDINGS LLC
a7

KKR FINANCIAL HOLDINGS LLC
s

KKR FINANCIAL HOLDINGS LLC
319

KKR FINANCIAL HOLDINGS LLC
320

KKR FINANCIAL HOLDINGS LLC
487

KKR FINANCIAL HOLDINGS LLC
488

KKR FINANCIAL HOLDINGS LLC
489

KKR FINANCIAL HOLDINGS LLC
490

KKR FINANCIAL HOLDINGS LLC
492

KKR FINANCIAL HOLDINGS LLC
494

KKR FINANCIAL HOLDINGS LLC
495

KKR FINANCIAL HOLDINGS LLC
735

K12 INC
027

KB HOME
694

KEYCORP
03

KEYCORP
05

KEYCORP
06

KEYCORP
o7

KEYCORP
245

29 000

17 000

49 000

53 000

291000

149 000

200 000

100 000

100 000

100 000

100 000

300 000

100 000

100 000

100 000

100 000

200 000

100 000

11 600 000

1 800 000

170 000

2 500 000

900 000

1,400 000

100 000

300 000

COMMON STOCK USD?t
Local 212334
Base 212334
COMMON STOCK USD1
Locat 1,323 59
Base 1,323 59
COMMON STOCK USD1
Local 460983
Base 460983
Local 805676
Base 8,056 76

COMMON STOCK USD 00001

Local 2,016 35
Base 2,016 35
COMMON STOCK USD 00001
Locai 1175035
Base 11,750 35
Local 13766 70
Base 1376670

COMMON STOCK USD 001

Local 680120
Base 630120
LTD PART NPV

Local 1,71545
Base 1,71545
LTD PART NPV

Local 85141
Base 86141
LTD PART NPV

Local 86163
Base 86163
LTD PART NPV

Local 863 33
Base 863233
LTD PART NPV

Local 860 88
Base 860 88
LTD PART NPV

Local 269542
Base 263542
LTD PART NPV

Lacal 896 85
Base 896 85
LTD PART NPV

Local 896 97
Base 896 87
LTD PART NPV

Local 896 51
Bese 896 51
LTD PART NPV

Local 899 53
Base 899 53
LTD PART NPV

Local 179332
Base 1793 32
LTD PART NPV

Local 89038
Base 890 98
LTD PART NPV

Local 104 159 27
Base 104 159 27

Locat 11829155
Base 11829155

COMMON STOCK USD 0001
Local 50 500 12
Base 50,500 12

COMMON STOCK UsD1

Local 2,441 15
Base 244115
COMMON STOCK USD1
Local 22,001 82
Base 2200182
COMMON STOCK USD1
Locat 792884
Base 792884
COMMON STOCK USD1
Local 1232060
Base 1232060
COMMON STOCK USD1
Local 883 80
Base 883 80
COMMON STOCK USD1
Local 267637

733236
73338

429 90
429 90

1,239 14
123914

2,402 40

2,402 40

111625
111625

6128 83
612883

724508
7,24508

6,717 98
8,717 98

297 64
297 64

148 82
148 82

14882
148 82

148 82
148 82

148 82
148 82

446 46
446 46

148 82
148 82

148 82
148 82

148 82
148 82

148 82
148 82

29764
29764

148 82
148 82

17 26307
17 26307

19644 19
18644 18

36030 92
3803092

4,62527
462527

1575843
15,758 43

567303
567303

882472
882472

630 34
630 34

1,891 01

1071172010
1,389 98
138998
12/10/2010
893 69
89369
2172011
337068
337069

5654 36
5,654 36

111872011
900 10
900 10
2f712011
562152
5,621 52

6521 62
652162

272011
18322
18322

912272010
1417 81
1417814
9/22/2010
71259
71259
9/22/2010
71281
71281
9722/2010
7145
71451
9/22/2010
712086
712086
10/14/2010
224896
224896
10/14/2010
74803
748 03
10/14/2010
74815
74815

10/14/2010
74769
74763
10/14/2010
75071
750 71
10/14/2010
149568
149568
10/14/2010
74216
74216
11/472010
86,896 20
86 896 20

98,647 36
98 647 36

11/2/2010
14 469 20
14 469 20

27712011
-2184 12
-2184 12

31572011
624339
624339

52011
225581
225581

V1572011
349588
349588
352011
25346
25346
/412011
78536

10/14/2010

aao
12/152010

000
2/10/2011

000

000

17217201

000
2/10/2011

000

000

2102011

000

9/27/2010

000
9/2712010

000
972712010

000
9/2712010

000
9/27/2010

000
1011972010

000
10/19/2010

000
10/18/2010

000

10/118/2010

000
10/18/2010

000
10/19/2010

000
10/19/2010

000
11/8/2010

000

000

11/5/2010

0co

211072011

000

¥18/2011

000
2011

000

1e/2011

000
3182011

000
17712011

1000000
1,389 98
1,389 58
1000000

893 69
893 69

1000000
3,37089
3,37069

5654 36
5654 38

1 000000
800 10
900 10

1000000

562152

562152

6,521 62
6,521 62

1000000
183 22
183 22

1000000
141781
141781

1000000

71258
71258
1 000000
71281
712 81
1 000000
714 54
71454
1000000
712086
71206

1000000
224896
224896

1000000

74803
748 03
1000000
74815
74815

1000000
74769
74769

1000000
750 71
750 71

1000000

149568
1,495 68

1000000
74218
74216

1000000

86 896 20
86,8896 20

98 647 36
98 647 36

1000000
14 469 20
14 469 20

1000000
-2184 12
-2184 12

1000000
624339
624339
1000000
2,255 81
2255 81

1000000
3,495 88
3,495 88
1000000
25346
25346
1000000
785 36




05Cé 493267108
111MAB34018

05C6 493267108
111MAB34020

05C6 483267108
111MAB34022

05ce 493267108
101MI020153

05C6 493267108
101MI020182

05Cs 493267108
101MI020208

05Cs 493267108
101MI020216

05Cé 493267108
101M1020230

05C6 493267108
101M1020236

05C6 493267108
111MEN2522

0s5Cé 493267108
111MEI12524

05C6 493267108
111MEI12527

05C6 493267108
111MEI17925

05C6 493267108
111ME|17927

05C6 493287108
111MEN7929

05C8 493267108
111MEI20819

05C6 493267108
111MEI20821

05C6 493267108
111ME|20823

05Cé 493267108
111MEJ19209

05Cé 493267108
111MEJ19220

05C8 493267108
111MES19222

o5Cs 493267108
111MEJ 19224

05Cé 453267108
111MEK19830

05C6 493267108
111MEL20451

05Ce 493267108
111MEL20456

05C6 453267108
111MEM24823

05C6 493267108
111MEM24825

05Cé 493267108
111MEM24832

05C6 493267108
111MBG12161

05Cs 493267108
111MBG12163

05C6 493267108
111MBG 12165

05C6 483267108

KEYCORP
246

KEYCORP
247

KEYCORP
248

KEYCORP
305

KEYCORP
306

KEYCORP
307

KEYCORP
308

KEYCORP
309

KEYCORP
313

KEYCORP
359

KEYCORP
360

KEYCORP
361

KEYCORP
362

KEYCORP
363

KEYCORP
364

KEYCORP
375

KEYCORP
376

KEYCORP
377

KEYCORP
388

KEYCORP
389

KEYCORP
390

KEYCORP
N

KEYCORP
297

KEYCORP
403

KEYCORP
404

KEYCORP
414

KEYCORP
415

KEYCORP
416

KEYCORP
544

KEYCORP
545

KEYCORP
546

KEYCORP

300 000

200 000

600 000

600 000

500 000

200 000

300 000

100 000

100 000

600 000

200 000

3700 000

200 000

200 000

900 000

100 000

100 000

1000 000

800 000

100 000

800 000

900 000

2 500 000

200 000

2400 000

500 000

1,850 000

1,500 000

200 000

200 000

100 000

Base 267637
COMMON STOCK USD1

Local 267481
Base 267484
COMMON STOCK USD1

Local 1,783 80
Base 1,783 80
COMMON STOCK USD1

Local 534590
Base 534590
COMMON STOCK UsSD1

Local 487191
Base 487191
COMMON STOCK USD1

Local 399413
Base 399413
COMMON STOCK USD1

Local 1,599 33
Base 1599 33
COMMON STOCK USD1

Local 240124
Base 240124
COMMON STOCK USD1

Locat 799 36
Basa 799 36
COMMON STOCK USD1

Local 79876
Base 79976
COMMON STOCK UsD1

Locat 507626
Base 507626
COMMON STOCK USD1

Local 1698 28
Base 169828
COMMON STOCK USD1{

Local 31174 11
Base 1741
COMMON STOCK UsD1

Local 169142
Base 169142
COMMON STOCK USD1

Local 1,696 32
Base 1696 32
COMMON STOCK USD1

Local 760863
Base 760863
COMMON STOCK USD1

Local 85398
Base 85398
COMMON STOCK UsD1

Local 854 48
Base 854 48
COMMON STOCK UsD1

Locel 852543
Base 852543
COMMON STOCK USD1

Local 671755
Bese 671755

COMMON STOCK USD1

Local 83948
Base 83948
COMMON STOCK USD1

Local 6708 67
Base 6708 67
COMMON STOCK USD1

Local 747885
Base 747885
COMMON STOCK USD1

Local 21154 24
Base 21,154 34
COMMON STOCK USD1

Local 1,683 42
Base 168342
COMMON STOCK USD1

Local 2011161
Base 2011161
COMMON STOCK USD1

Local 425741
Base 425744
COMMON STOCK USP1

Local 15,747 63
Base 1574763
COMMON STOCK UsD1

Local 1270505
Base 12,705 05
COMMON STOCK USD1

Local 190002
Base 190002
COMMON STOCK USD1

Locat 19800 60
Base 1900 60
COMMON STOCK USD1

Local 95117
Base 95117
COMMON STOCK USD1

189101

1,891 01
1,891 01

1,260 67
126067

3,782 02
378202

3,782 02
3,782 02

315168
3,151 68

126067
1260 67

189101
189101

63034
630 34

63034
630 34

378202
378202

1260 67
1260 67

2332247
23,322 47

126067
126067

126067
126067

5867303
567303

630 34
630 34

63034
630 34

6,303 37
6,303 37

504270
504270

630 34
630 34

5,04270
504270

567303
5,673 03

15758 42
15758 42

1260 67
1260 67

15,128 09
15,128 08

3,151 69
315169

1166123
1166123

945506
9,455 06

1,280 67
1,260 67

1,260 67
126067

630 34
630 34

8536
1142011
783 80
783 80
1/4r2011
52323
52323
1/472011
1,563 88
1,563 88
812272010
1,089 88
1089 89
912272010
84245
84245
972272010
338 66
338 66

8/22/2010
51023
51023

9/22/2010
169 02
169 02

912212010

16942

169 42
5/1212011

129424

129424
51272011

437 61

437 61
511272011

7,85164

785164
51272011

43075

43075
51272011

43565

435 65
§/12/2011

193560

193560
5122011

22364

22364
512201

224 14

224 14
§/1272011

222206

222206
5/1372011

1,674 85

167485

51372011
209 14
209 14
51372011
166597
168597
513201
180582
1805 82
5/16/2011
5139592
5,395 92
5/17/2011
42275
42275
51772011
4,983 52
498352
S11a/2011
110572
110572
51872011
4086 40
4 086 40
5/1872011
324999
324989
2/9/2011
63935
639 35
232011
638 93
63593

2/972011
32083
32083

/9120114

000
17772011

000
17712011

000
172011

000
8/27/2010

000
9/27/2010

000
27/2010

000
9/27/2010

000
8/27/2010

000
9/2712010

000
5172011

000
/1772041

000
1772011

000
§17/2011

ooo
SM712011

000
1712011

0co
51772011

000
1772011

000
51772011

000
5/18/2011

000
5/18/2011

000
5/18/2011

000
518/2011

000
5/19/2011

000
5/20/2011

000
82072011

000
52372011

000
52372011

000
5232011

000
24142011

000
271412011

000
2142011

000
21472011

78536
1000000
78380
78380

1000000
52323
52323

1000000

1,563 88
1,563 88
1 000000
1089889
108989

1000000
842 45
84245

1000000
338 66
33866

1000000
51023
51023

1000000
169 02
169 02

1000000
169 42
169 42

1000000

1294 24
128424

1000000
437 61
437 61

1000000

785184

785164

1000000
43075
43075

1000000
43565
43565

1000000

1,935 60

1,935 60

1000000
22364
22364

1000000
224 14
224 14

1000000

222206

222206

1000000

1674 85

1674 85

1000000
209 14
209 14

1000000

166597

1665 97

1000000

1805 82

1805 82

1000000

539592

539592

1000000
42275
42275

1000000

498352

4983 52

1000000

110572

1,10572

1000000

4,086 40

4086 40

1000000

324999

324998

1000000
639 35
63935

1000000
639 93
63993

1 000000
32083
32083

1000000




111MBG12167

05C8 493267108
111MBN22728

05C6 493267108
111MBN23371

05C6 493267108
101MKC18156

QsC8 493267108
111MCI19718

05C6 493267108
111MCI119720

05C8 493267108
111MCJ27791

05C6 493267108
111MCJ27793

05C6 493267108
111MCJ27785

05C6 493267108
111MCJ27808

4932687108 Total

05C1 494368103
114BBF02159

05C4 49455U100
1048F101580

05Ca 484550100
104BFJ00726

05C4 49455100
104BFKO0E63

05C4 49455U100
104BFL01089

05C4 494550100
104BGPO1517

05C4 49455U100
104BGQ0O1354

05C4 49455U100
104BGRO0798

05C4a 49455U100
104BGT01204

05C4 49455U100
104BHM01965

05C4 43455U100
104BKN00410

0scq 49455U100
114BAGD0358

05C4 49455U100
114BAHO0822

05C4 4384550100
114BAI00526

05Ca 49455U100
114BAJ008S7

05C4 49455U100
114BAL0O0804

0sC4 494550100
114BAMO0710

05C4 48455U100
114BAP01092

05C4 49455U100
1148BE0D854

05C4 434550100
114BBG00892

547

KEYCORP
609

KEYCORP
611

KEYCORP
681

KEYCORP
867

KEYCORP
868

KEYCORP
896

KEYCORP
897

KEYCORP
898

KEYCORP
899

KIMBERLY CLARK CORP
696

KINDER MORGAN MGMT LLC
304

KINDER MORGAN MGMT LLC
306

KINDER MORGAN MGMT LLC
209

KINDER MORGAN MGMT LLC
M

KINDER MORGAN MGMT LLC
354

KINDER MORGAN MGMT LLC
358

KINDER MORGAN MGMT LLC
362

KINDER MORGAN MGMT LLC
368

KINDER MORGAN MGMT LLC
386

KINDER MORGAN MGMT LLC
489

KINDER MORGAN MGMT tLC
516

KINDER MORGAN MGMT LLC
517

KINDER MORGAN MGMT LLC
519

KINDER MORGAN MGMT LLC
521

KINDER MORGAN MGMT LLC
525

KINDER MORGAN MGMT LLC
527

KINDER MORGAN MGMT LLC
533

KINDER MORGAN MGMT LLC
§51

KINDER MORGAN MGMT LLC
§54

200

1,700 000

1,200 000

6250 000

1700 000

700 000

100 000

1200 000

500 000

700 000

384 000

285 000

237 000

214 000

284 000

89 000

177 000

93 000

41000

0751

0746

100 000

100 000

100 000

100 000

137 000

100 000

91000

0851

140 000

Local 188796
Base 188796
COMMON STOCK USD1

Local 16,238 42
Base 16238 42
COMMON STOCK USD1

Local 1155577
Base 1155577
COMMON STOCK USD1

Local 5259598
Base 5259598
COMMON STOCK USD1

Local 15,372 97
Base 1537297
COMMON STOCK USD1

Local 6,357 76
Base 6,357 76
COMMON STOCK USD1

Local 89725
Base 89725
COMMON STOCK USD1

Local 10698 63
Base 10698 63
COMMON STOCK USD1

Local 447991
Base 447991
COMMON STOCK USD1

Locat 620321
Base 620321
Local 357,704 34
Base 357,704 34

COMMON STOCK USD1 25

Local 24,937 56
Base 24,937 56
SHS

Local 14 768 43
Base 14 768 43
SHS

Local 1321500
Base 1321500
SHS

Local 1204568
Base 1204568
SHS

Local 16,069 97
Base 16 069 97
SHS

Local 530306
Base 530306
SHS

Local 10 552 32
Base 10,552 32
SHS

Local 5,569 20
Base 556920
SHS

Local 2,357 68
Base 2,357 68
SHS

Local 4388
Base 4388
SHS

Local 4641
Base 4641
SHS

Local 651548
Base 651548
SHS

Local 653575
Base 653575
SHS

Local 6546 59
Base 6545 59
SHS

Local 6,546 84
Base 6,546 94
SHs

Local 887322
Base 897322
SHS

Local 652292
Base 652293
SHS

Local 592569
Bese 592569
SHS

Local 039
Base 039
SHS

Local 905222
Base 905222

1,260 67
1,260 67

10,74573
1071573

7.564 04
7.584 04

39 396 06
39,396 06

10,71573
1071573

441236
441236

630 34
630 34

7.564 04
7564 04

3,15168
3,15168

441236
441236

260959 49
260959 49

20634 02
20,634 02

5,744 86
5,744 86

513786
5,137 86

4,639 25
4632925

6156 76
6156 76

1,929 41
1,929 41

383713
3,837 13

2,016 12
201612

87282
87282

1599
1599

1560
1560

2,09152
209152

2,081 52
209152

209152
209152

209152
2,09152

2,86538
286538

209152
208152

190328
190328

1748
17 48

2,878 08
287808

27 29
627 29

21872011

552269

552269
2/t872011

389173

3N 73
11/372010

13,189 92

13,199 82
V112011

4,657 24

4657 24
3172011

1,94540

1,94540
A14/2011

26691

266 91
3/14/20114

313459

313459

3142011
132823
132823

311472011
179085
1,790 85

96,744 85
96,744 85

2712014
430354
4,303 54

6/10/2010
902357
902357

6/11/2010
8077 14
8077 14

6/14/2010
740643
740643

6/1572010
991321
9291321

1122/2010
337365
3,37365

71232010
671519
671519

712612010
355308
355308

712872010
1.484 86
1,484 86

8/17/2010
27839
2789
11/47/2010
3081
3081
171072011
442388
442396
111172041
444423
444423
11272041
445507
445507

171372011
445542
445542
111872011
6,107 84
6,107 84
1/18/2011
4431 41
443141
172472011
402241
402241
242011
-1710
-17 10
2/8r2011
6174 14
6174 14

000
272412011

000
272412011

000
11/8/2010

000
16/2011

000
¥16/2011

000
¥17/2011

oo
v17/2011

000
17/2011

000
31772011

000

o0oQo

2/10/2011

000

6/15/2010

Q00
6/16/2010

000
6/17/2010

000
6/18/2010

000
712712010

000
71282010

000
712912010

000
87212010

000

8/17/2010

000
1171712010

000
113/201

000
171472011

000
1/18/20114

000
171872011

000
172172011

000
172472011

000
172712011

0co
/412011

000
211172011

000

627 23
627 29
1000000
5,522 69
5522 69
1000000
388173
399173
1000000
13,189 92
13,199 92
1000000
4657 24
465724
1000000
194540
194540
1000000
266 81
266 91
1000000
312459
313459
1000000
132823
132823
1000000
179085
1,790 85

96,744 85
96,744 85

1000000
430354
430354

1000000
9,023 57
902357
1000000
8,077 14
8,077 14
1000000
740643
7,406 43
1000000
991321
991321
1000000
337365
337365
1 000000
671519
671519
1000000
355308
355308
1000000
1484 86
1484 86

1000000
2789
2788

1000000
3081
3081

1000000

442396

442396

1000000

444423

4,444 23

1000000

4 45507

445507

1000000

445542

445542

1000000

6107 84

6107 84

1000000

443144

443141

1000000

402241

402241

1000000

-1710
-1710

1000000

6,174 14

6174 14




05C4 48455U100
1148BH00817

05Ca 49455U100
114BBMO1711

05C4 49455U100
114BBN008S6

05Cca 494550100
114BBOD0572

05C4 434550100
114BBS00510

05C4 494550100
114BCAD2688

05C4 49455U100
114BCB01526

0s5Ca 49455U100
114BEQOD105

434550100 Total

os5cJ 499183804
104BFB00313

05Cd 499183804
104BFC00430

499183804 Tota!

o5ca 50075N104
104BHB02496

05C1 S0075N104
114BBF02160

50075N104 Total

05C1 501803308
114BBF02161

0sCl 50186U203
10AWJIM01327

0sCi1 50186U203
10AWKS01548

50186U203 Total

05C1 512815101
114BBF02162

05C1 524801105
114BBF02163

05C4 52602E102
114BCWO00797

05C4 52602E102
114BDA00676

05ca 52602E102
114BDB00919

05C4 52602E102
114BDD00643

05C4 52602E102
114BDEO1182

05CJ 52602E102
104BJDO1157

05CJ 52602E102
104BJM03683

52602E102 Total

osc1 526057104

KINDER MORGAN MGMT tLC
556

KINDER MORGAN MGMT LLC
569

KINDER MORGAN MGMT LLC
572

KINDER MORGAN MGMT LLC
575

KINDER MORGAN MGMT LLC
583

KINDER MORGAN MGMT LLC
588

KINDER MORGAN MGMT LLC
591

KINDER MORGAN MGMT LLC
668

KNOLOGY INC
517

KNOLOGY INC
521

KRAFT FOODS INC CLASS A
e

KRAFT FOODS INC CLASS A
697

LCA VISION INC
698

LIC HOUSING FINANCE REGS GDR
553

LIC HOUSING FINANCE REGS GDR
606

LAMAR ADVERTISING CO A
699

LEGG MASON INC
700

LENDER PROCESSING SERVICES
618

LENDER PROCESSING SERVICES
620

LENDER PROCESSING SERVICES
622

LENDER PROCESSING SERVICES
627

LENDER PROCESSING SERVICES
€30

LENDER PROCESSING SERVICES
781

LENDER PROCESSING SERVICES
839

LENNAR CORP A

188 000

100 000

100 000

63000

90 000

91000

95 000

0017

471 000

1388 000

900 000

1306 000

200 000

700 000

1543 000

230 000

50 000

284 000

602 000

558 000

351 000

505 000

3,762 000

2033 000

SHS

Local 12,128 37
Base 1212837
SHS

Local 6509 10

Base 6509 10
SHS

Local 6,493 43
Base 6,49343
SHS

Local 4,089 14
Base 4099 14
SHS

Local 586095
Base 5,860 95
SHS

Local 5947 98
Base 594798
SHS

Locat 621567
Base 621567
SHS

Local 103
Base 103

Local 183,852 51
Base 18385251
COMMON STOCK USD 01

Local 5663 39
Base 5,663 38

COMMON STOCK USD 01

Locel 1664104
Base 16641 04
Local 22,304 43
Base 22304 43

COMMON STOCK NPV

Locat 26458 38
Base 26,458 38
COMMON STOCK NPV

Local 4033289
Base 40 332 89
Local 66,791 27
Base 66791 27
COMMON STOCK USD 001

Local 144615
Base 144615
DEPOSITORY RECEIPT

Local 42158 55
Base 42158 55
DEPOSITORY RECEIPT

Local 64 007 50
Base 64 007 50
Local 106,166 05
Base 106,166 05
COMMON STOCK UsD 001

Local 9,214 26
Base 9,214 26

COMMON STOCK USD 1

Locat 1,769 99
Bese 1,769 93
COMMON STOCK USD 00D1
Local 915478
Base 915479
COMMON STOCK USD 0001
Local 2585304
Base 2585304
COMMON STOCK USD 0001
Local 18,064 23
Base 18,064 22
COMMON STOCK USD 0001
Local 11 361 €66
Base 1136166
COMMON STOCK USD 0001
Local 16 350 81
Base 16 390 81
COMMON STOCK USD 0001
Local 102,357 39
Base 102,357 38
COMMON STOCK USD 0001
Local 53,79287
Base 5379287
Locat 236984 79
Base 236398479

COMMON STOCK USD t

3,664 85
3,864 85

205577
205577

205577
205577

1,295 13
128513

185018
1,850 18

1,870 75
187075

1,85298
195298

034
034

6343341

63433 41

317256
317256

9356 02
9356 02

12,528 58

12528 58

2283947
22839 47

24 509 56
24509 56

4734903

47 349 03

938000
9,380 00

5904 22
5904 22

13014 59
13014 53

18,918 81

18918 81

878834
87683

3,637 80
363790

1085078
10 85078

30,641 98
30,64198

2131948
2121948

1341064
1341064

19,284 59
19294 51

127 365 56
127 365 56

68 828 87
68 828 87

29171182
29171182

9201
8,263 52
8263 52
2/1672011
445333
445333
2172011
4443 68
444366
211872041
280401
280401
27252014
401076
401076
2282011
407723
407723
3nrzon
426269
4262 69
512372011
069
069

12041810
120419 10

6/17/2010
2,490 83
249083

67212010
728502
7,28502

9,775 85
977585

8/2/12010
361891
361891

2o
15,823 33
1582333

1944224
1944224

2rzon
-7,93385
-7,93385

10/15/2010
36254 33
36 254 33

11/26/2010
50992 91
50992 91

87 247 24
87,247 24

27712011
42582
42592

21201
-1,867 91
-1,867 91

33072011
-169599
-169598
3172011
477894
477884
412011
-325525
-325525
4152011
-204898
-2,048 98
4/672011
290370
290370
10/5/2010
25008 17
-25,008 17
10/1872010
-15036 00
-15036 00

-54 727 03
-54 727 03

2772041

21472011

000
242212011

000
212372011

ooo
212472011

000
2ro01

000
varo1n

aoo
varz011

000
5232011

000

oao

6/4/2010

000

60712010

000

000

/572010

000
2/1072011

o000

o000

21072011

000

10/122/2010

000
12/1/2010

000

000

2107201

000

2M10/2011

000

4/4/2011

000
41512011

aao
4/672011

oao
4/8/2011

000
41117201

000
10/8/2010

000
1072172010

0Qo

0o

2/10/2011

1000000
8,263 52
828352
1000000
445333
445333
1000000
4,443 66
444366
1000000
2,804 01
2,804 01
1000000
401076
401076
1000000
407723
407723
1000000
4,262 69
4,262 69
1000000

089

069

120 41910
120 418 10

1000000
245083
249083

1000000
728502
7 285 02

977585
977585

1000000
361891
3e1891

1 000000

15,823 33
1582333

19442 24
1944224

1000000
-793385
-793385

1 000000
36 254 33
36 254 33

1 000000
50 992 91
50,992 91

87247 24
87 247 24

1 000000
42592
42592

1000000
-1867 91
-1867 91

1000000
-1 69599
-1 69599
1000000
477894
-4 778 54
1000000
-3,25525
-3,25525
1000000
2,048 98
-2,048 98
1000000
-2,803 70
-280370
1000000
-25008 17
-25008 17
1000000
-15036 00
15036 00

-54 727 03
-5472703

1000000




114BBF02164

05Ce 526057104
101MKD27055

526057104 Total

0sct §3218L109
114BALO2139

05C1 53219L109
114BBF02165

53219L109 Total

0sc1 532457108
104BLI01353

0sC1 $32457108
114BBF02085

632457108 Total

0s5C1 §32716107
114BBF02166

o0sc1 532791100
114BBF02167

0sCt 534187109
114BBF02168

0sC1 535678106
114BBF02169

0sc1 538034109
114BBF02170

osc1 539830109
114BBF02171

0s5C1 548661107
114BBF02172

05C1 55616P104
114BBF02173

0sC1 56418H100
114BBF02174

05C1 565849106
114BBF02175

05C6 574599106
101MKD27165

05C1 576206106
114BBF02176

05C4 576360104
104BKDO0E71

05C4 57636Q104
114BDR0O0756

05Ct 576360104
114BBF02177

57636Q104 Total

0sc1 57T772K101
114BBF02178

05C1 580135101
104BL101739

0s5C1 580135101
1148BF02178

701

LENNAR CORP A
730

LIFEPOINT HOSPITALS INC
463

LIFEPOINT HOSPITALS INC
702

ELILILLY + CO
277

ELILILLY + CO
632

LIMITED BRANDS INC
703

LINCARE HOLDINGS INC
704

LINCOLN NATIONAL CORP
705

LINEAR TECHNOLOGY CORP
706

LIVE NATION ENTERTAINMENT IN
707

LOCKHEED MARTIN CORP
708

LOWE S COS INC
709

MACY S INC
710

MANPOWER INC
7M1

MARATHON OIL CORP
712

MASCO CORP
736

MASSEY ENERGY CO
713

MASTERCARD INC CLASS A
457

MASTERCARD INC CLASS A
642

MASTERCARD INC CLASS A
714

MAXIM INTEGRATED PRODUCTS
s

MCDONALD S CORP
328

MCDONALD S CORP
716

23

3,400 000

€6 000

224 000

50 000

1099 000

396 000

402 000

79 000

173 000

143 000

299 000

827 000

286 000

100 000

5423 000

4 400 000

10 000

105 000

510000

71 000

3000

48 D00

707 000

Local 4,644 69
Base 4,644 69

COMMON STOCK USD 1

Local 53,70277
Base 53,70277
Local 58 347 48
Base 58,347 46
COMMON STOCK USD 01
Local 2,449 87
Base 244987
COMMON STOCK USO 01
Local 803427
Base 803427
Local 10,484 14
Base 10484 14
COMMON STOCK NPV
Local 174597
Base 174597
COMMON STOCK NPV
Local 39,31313
Base 39,31313
Local 41,059 10
Base 41,059 10
COMMON STOCK USD 5
Local 1262573
Base 1262573

COMMON STOCK USD 01
Local 11,152 33
Base 1115239

COMMON STOCK NPV
Local 247902
Base 247902

COMMON STOCK USD 001

Local 6164 35
Base 6,184 35
COMMON STOCK USD 01

Local 155339
Base 155339

COMMOCN STOCK USD1

Local 24 30870
Base 24,309 70
COMMON STOCK USD 5

Local 2031300
Base 20 31300

COMMON STOCK USD 01

Local 671518
Base 671518
COMMON STOCK USD 01

Local 684946
Base 6948 46

COMMON STOCK UsD1

Locai 2522729
Base 2522728
COMMON STOCK USD1

Local 4935132
Base 49 35132

COMMON STOCK USD 625

Local 63399
Base 63399
COMMON STOCK USD 0001
Local 2611017
Base 2611017
COMMON STOCK USD 0001
Local 138 629 47
Bese 138,628 47
COMMON STOCK USD 0001
Local 17,833 43
Base 17,833 43
tocal 18257307
Base 18257307
COMMON STOCK USD 001
Local 7871
Base %N
COMMON STOCK USD 01
Local 355990
Base 3,559 80
COMMON STOCK USD 01
Local 52,347 25

5441862
5441862

63087 63
63087 88

68,529 50

68,529 50

2,003 486
2,003 48

679964
6799 64

8803 10

8,803 10

2,108 69
2108 69

46,349 07
46 349 07

4845776

4845776

5543 11
5543 11

9377 10
9377 10

435409
435409

578951
578951

207084
207084

24028 60
24028 60

2288988
22889 88

1047598
1047598

4 766 00
4,766 00

24 404 97
24 404 97

47,709 34
47 709 34

490 09
490 09

629815
6,298 15

3758993
3759993

16,949 54
16949 54

60,847 62
60847 62

3785
3785

163964
163964

25,200 57

96 93
-796 83

117412010
-9,385 11
<9385 11

-10 18204
-10,182 04

171872011
446 41
44641

2o
123463
1,234 63

168104
168104

12/10/2010
-36272
-38272
2o
-7,03584
-7,03594

-7 398 66
-7398 68

27120114
7082 62
708262

2772011
177529
177529

2/7/12014
-187507
187507

2772011
374 84
374 84

2712011
-51745
51745

27712011
28110
28110

2712011
-2,576 88
-257688

2712014
-376081
-3 76081

7o
2,18346
2,183 46

27011
82232
82232

11/472010
164198
164198

27201
14390
14390

11/3/2010
1981202
1981202
412572011
101,029 54
101028 54
2412014
88383
883893

12172545
121,725 45

272011
4076
4076

127102010
1,920 28
1920 26
2772011
27 146 68

000

11/9/2010

000

000

12112011

000
2/10/2011

000

000

12/15/2010

000
2/10/2011

000

000

2/10/2011

000

21022011

000

2/10/2011

000

2/10/2011

000

2/10/2011

000

2/10/2011

000

2/1072011

000

2107201

000

21012011

000

211072011

000

11972010

000

2/10/2011

000

11/8/2010

000
4/28/2011%

000
211072011

000

000

211012011

000

12/15/2010

000
2/10,2011

-796 93
-786 93

1000000
-985 11
=9385 11

-10182 04
-10,182 04

1000000
446 41
446 41

1000000

123463
123463

168104
168104

1000000
-36272
-36272

1000000

-1.035 94
-703594

7,398 66
-7398 66

1000000
708262
7,082 62

1000000
177529
177529

1000000
-1,87507
-187507

1000000
374 84
374 84

1000000
-51745
-51745

1 000000
28110
28110

1000000
257688
-257688

1000000
-376081
-3760 814

1000000
218346
2,183 46

1000000
822 32
82232

1 000000
164198
164198

1000000
143 90
143 90

1000000
1881202
1981202

1000000

101029 54
101029 54
1000000
883 89
883 89

12172545
121,725 45

1000000
4076
4076

1 000000
192026
1,920 26
1 000000
27,146 68




580135101 Total

05C1 $8405U102
114BBF02180

05C1t 585055106
104BLI01740

05C1 585055106
114BBF02181

585055106 Total

0sCi 58933Y105
104BLID1741

05C1 58933Y105
114BBF02182

58933Y105 Total

05C1 59156R108
104BJH02113

0sC1 58156R108
114BAL02143

05C1 59156R108
114BBF02183

59156R108 Total

05CE 594901100
101MIL27950

05C6 594901100
101MGH28752

05C6 584901100
101MGH28772

05C6 594901100
101MGH28804

05Cé 594901100
101MGH28833

05C6 594901100
101MGI24809

05C6 594901100
101MGK25120

05C6 594901100
101MGL 17349

05C6 584801100
101MJU29918

05C8 534901100
101MJU29947

05C6 594901100
101MKA26266

05Cé 594801100
101MKB22548

05C6 554901100
101MKB22552

05C6 584901100
101MKG315890

05C6 584901100
101MKI22451

0sce 584301100
101MKI22460

05C6 594901100
101MKI22467

594901100 Total

MEDCO HEALTH SOLUTIONS INC
m?

MEDTRONIC INC
329

MEDTRONIC INC
718

MERCK +CO INC
330

MERCK + CO INC
719

METLIFE INC
187

METLIFE INC
466

METLIFE INC
720

MICROS SYSTEMS INC
283

MICROS SYSTEMS INC
541

MICROS SYSTEMS INC
542

MICROS SYSTEMS INC
551

MICROS SYSTEMS INC
552

MICROS SYSTEMS INC
558

MICROS SYSTEMS INC
573

MICROS SYSTEMS INC
575

MICROS SYSTEMS INC
640

MICROS SYSTEMS INC
841

MICROS SYSTEMS INC
660

MICROS SYSTEMS INC
673

MICROS SYSTEMS INC
674

MICROS SYSTEMS INC
811

MICROS SYSTEMS INC
851

MICROS SYSTEMS INC
852

MICROS SYSTEMS INC
853

226 000

96 000

796 000

138 000

2181000

$1.000

44 000

515 000

1075000

100 000

200 000

100 000

100 000

700 000

200 000

400 000

100 000

200 000

600 000

450 000

300 000

200 000

100 000

125 000

100 000

Base 52,347 25

Local 55907 15
Base 55,907 15

COMMON STOCK USD 01

Local 14 288 50
Base 14 288 50

COMMON STOCK USD 1

Local 3,404 10
Base 3,404 10
COMMON STOCK USD 1

Local 31,396 02
Base 31,396 02

Local 34 800 12
Base 34 800 12

COMMON STOCK USD §

Local 493393
Base 493393
COMMON STOCK USD 5

Local 7153978
Base 7153978
Local 7847371
Base 7647371
COMMON STOCK USD 01

Local 1,988 45
Base 1,988 45
COMMON STOCK USD 01

Local 202883
Base 202883
COMMON STOCK USD 01

Local 2483287
Base 2483287

Local 28850 15
Base 28850 15

COMMON STOCK USD 0125

Local 4406888
Base 44 068 88
COMMON STOCK USD 0125
Local 3,557 70
Base 355770
COMMON STOCK USD 0125
Local 741427
Base 711127
COMMON STOCK USD 0125
Local 355693
Base 355693
COMMON STOCK USD 0125
Local 355845
Base 3,558 45
COMMON STOCK USD 0125
Local 25040 46
Base 25040 46
COMMON STOCK USD 0125
Local 7,054 62
Base 7,054 62
COMMON STOCK USD 0125
Local 14 034 35
Base 14 034 36
COMMON STOCK USD 0125
Local 457273
Base 457273
COMMON STOCK USD 0125
Locat 913432
Base 9134 32
COMMON STOCK USD 0125
Local 2707244
Base 27,072 44
COMMON STOCK USD 0125
Local 20,456 61
Base 20 456 61
COMMON STOCK USD 0125
Local 13647 15
Base 13647 15
COMMON STOCK USD 0125
Local 903242
Base 9032 42
COMMON STOCK USD 0125
Local 448773
Base 448773
COMMON STOCK USD 0125
Local 560853
Base 5608 53
COMMON STOCK USD 0125
Local 448025
Base 448025
Local 206,474 85

2520057
2684021

26,840 21

7,304 62
7,304 62

4,554 48
4,554 48

37,764 20
37,764 20

42,318 68

4231868

723843
733843

115,979 04
115,979 04

123317 47

123317 47

213532
2,13532

1,842 24
184224

2156253
2156253

25,540 09
2554009

30,930 85
30930 85

287729
287729

5754 58
5,754 58

2,877 29
287729

287729
287729

2014102
20 14102

5,754 58
5754 58

11509 15
11,509 15

287729
287729

5754 58
575458

1726373
17 26373

12947 80
12947 80

863186
863186

5754 58
5754 58

287728
287729

359661
359661

287729
2,877 29

145303 08

146 63
25 068 94

29 066 94

6,083 88
6,983 88

-115038
-1 15038

-6368 18
-6 368 18

-7,518 56

-7518 56

-2404 50
-2404 50

-44,439 26
4443926

-46 84376

46,843 76

-146 87
-146 87

186 59
186 53

327034
327024

3,310 06
331006

1313803
1313803

68041
680 41

135669
1,356 69

67964
679 64

68116
68116

489944
489944

130004
130004

252521
282521

165544
169544

337974
337974

980871
880871

750881
7508 81

501529
501529

327784
327784

161044
161044

201192
201192

1602 96
1,602 96

B117177

27712011

12/102010

2712011

12/10/2010

27712011

10/11/2010

1182011

272011

911772010

171372010

7/13/2010

7/13/2010

711372010

711472010

7/1672010

719/2010

10/28/2010

10/29/201%

117172010

11/212010

11/2/2010

11/8/2010

1111172010

1174172010

1111172010

ooo

000

/1072011

000

12152010

0co
211072011

000

000

12/15/2010

000
21102011

000

000

10/1472010

000
1/2172011

o000
21102011

000

9/22/2010

oco
7/16/2010

000
7/16/2010

oo
7/16/2010

000
7162010

000
7/19/2010

000
7/2112010

000
712212010

0Qo
11/3/2010

ago
11/372010

000
111412010

000
111572010

000
11/5/2010

000
1171572010

000
11/1672010

000
11/16/2010

000
1111672010

000

27,146 68

29 066 94
29 066 94

1 000000
6,983 88
6,982 88

1000000
-1,150 28
-115038
1000000
-6,368 18
-6,368 18

-7518 56
-7518 56

1000000
-2404 50
-2404 50
1000000
-44,439 26
44,438 28

-46,84378
46,842 76

1000000
-146 87
-146 87

1000000

186 59
186 59

1000000

3,270 34

327004

331006
331006

1000000
13,138 03
1313803
1000000
680 41
680 41
1000000
135869
1356 69
1000000
679 64
679 64
1000000
68116
68116
1000000
489944
489944
1000000
130004
1300 04
1000000
252521
252521
1000000
169544
1695 44
1000000
337974
3,37974
1000000
980871
9,808 71

1000000
7,508 81
7,508 81
1 000000
501529
501529
1 000000
327784
327784
1000000
161044
161044
1000000
201192
201192
1000000
1,602 96
1,602 96

6117177



05C1 594918104
104BLI01595

0sCH 594918104
114BBF02185

554918104 Total

05C1 595017104
114BBF02184

05C6 595112103
111MCQ22650

05C6 §95112103
111MCQ22652

05C6 595112103
111MCQ22663

05C6 595112103
111MBP11408

05C6 595112103
111MBP22655

05C8 §95112103
111MBP22657

05C6 595112103
111MBS15062

05C6 595112103
101MKD27174

05C6 595112103
111MCA25700

05C6 595112103
111MCB25097

595112103 Total

0s5C1 595224103
114BBF02186

05C1 608554101
114BBF02187

05C5 61166W101
104BKC02188

05C1 61166W101
104BLI101391

o5Cc1 61166W101
114BAL0O2137

05C1 61166W101
114BBF02188

61166W101 Total

05c1 611742107
104BLIO1596

0sC1 611742107
114BAL02104

05C1 811742107
114BBF 02189

611742107 Total

05C1 615369105
114BBF02190

05C1 617446448
114BBF02191

MICROSOFT CORP
287

MICRQSOFT CORP
722

MICROCHIP TECHNOLOGY INC
721

MICRON TECHNOLOGY INC
069

MICRON TECHNOLOGY INC
070

MICRON TECHNOLOGY INC
o071

MICRON TECHNOLOGY INC
638

MICRON TECHNOLOGY INC
654

MICRON TECHNOLOGY INC
655

MICRON TECHNOLOGY INC
728

MICRON TECHNOLOGY INC
737

MICRON TECHNOLOGY INC
741

MICRON TECHNOLOGY INC
777

MID AMERICA APARTMENT COMM

723

MOLEX INC
724

MONSANTO CO
028

MONSANTO CO
278

MONSANTO CO
461

MONSANTO CO
725

MONSTER WORLDWIDE INC
288

MONSTER WORLDWIDE INC

430

MONSTER WORLDWIDE INC
728

MOODY S CORP
727

MORGAN STANLEY
728

97 000

4,983 000

232 000

200 000

300 000

300 000

1,700 000

1300 000

2400 000

1100 000

9,000 000

1200 000

1100 000

50 000

573 000

960 000

22 000

59 000

312 000

113 000

131000

236 000

204 000

832000

Base 206474 85

COMMON STOCK USD 006 25

Local 263884
Base 263884
COMMON STOCK USD 006 25
Local 140 474 54
Base 140474 54
Local 14211338
Base 14311338
COMMON STOCK USD 001
Local 871020
Base 871020

COMMON STOCK UsSD

Local 2,047 58
Base 204758
COMMON STOCK USD 1

Local 3,075 60
Base 3,07560
COMMON STOCK USD 1

Local 306894
Base 308894
COMMON STOCK USD 1

Local 1799517
Base 1789517
COMMON STOCK USD 1

Local 13,522 07
Base 13,522 07
COMMON STOCK USD 1

Local 25232 11
Base 2523311
COMMON STOCK USD 1

Local 1233076
Base 1233076
COMMON STOCK USD 1

Local 76914 49
Base 76,914 49
COMMON STOCK USD 1

Local 13,400 38
Base 13400238

COMMON STOCK USD 1

Local 121313

Base 1213133

Local 17971943

Base 17971943
REIT USD 01

Local 309094

Base 309094

COMMON STOCK USD 05

Local 15,770 25
Base 1577025
COMMON STOCK USD 01

Local 56,888 83
Base 56 88863
COMMON STOCK USD 01

Local 1,336 91
Base 1,336 91
COMMON STOCK USD 01

Local 438892
Base 4,388 92
COMMON STOCK USD 01

Locat 23556 01
Base 23556 01

Local 868 17047
Base 8617047
COMMON STOCK USD 001

Local 268754
Base 2,687 54

COMMON STOCK USD 001

Local 303165
Base 303165
COMMON STOCK USD 001

Local 379074
Bese 373074
Local 950993
Base 850993
COMMON STOCK USD 01

Local 611888
Base 811888
COMMON STOCK USD 01

Local 2532875

14530308

2826896
282696

145,223 95
14522395

148 050 91
148,050 81

602968
602968

901 41
90141

135212
135212

135212
135212

7.662 03
766203

585920
585920

1081698
10,816 98

495778
495778

4056367
4056367

540849
540849

495778
495778

8383158

83,831 58

2,401 50
2,40150

751569
751569

7541049
7541049

132838
132838

356249
356249

18 838 585
18838 95

99 140 32

99 140 32

2,866 06
2,868 06

332492
332492

5,989 94
5,989 94

12,182 82
1218292

541886
541886

5588123

nim

1211072010
-188 12
-188 12
2712011
4,749 41
4,749 41

-4,937 53
493753

2712011
268052
2,68052

32372011
1,146 17
114617
32372011
172348
172348
3/23/2011
1716 82
171682
2/232011
10,333 14
1033314
212312011
766287
766287
272372011
1441613
1441613
272812011
737298
737288
11/4/2010
36 350 82
36 350 82
3nron
799189
799189

3/272011
717355
717355

95 887 85
95 887 B5

2712011
6B9 44
689 44

212011
825456
8254 56

117272010
-18 521 86
-18 52186
12/102010
852
852
111872011
82643
82643
2701
471706
471706

12,969 85
-12,969 85

121102010
-180 52
-180 52

171872011
-20327
28327
272011
-2189 20
-219920

-2,67299
-267299

2712041
700 02
70002

arron
-30,552 48

000

12/1572010

000
2112011

0o

000

21102011

000

37282011

000
3/28/2011

000
/282011

000
2/28/2011

000
2/28/2011

000
2/28/2011

000
w301

000
11/9/2010

000
42011

000

o1t

000

000

/1012011

000

2/10/2041

000

11/65/2010

coo
1211572010

000
172172011

000
211072011

o000

0ao

1211572010

000

14242011

000
2/10/2011

000

oco

2102011

000

2/10/2011

6117177

1000000
-188 12
-188 12

1000000

-4,749 41

474941

-4 937 53
493753

1000000
26580 52
2,680 52

1000000
114617
114617
1000000
172348
172348
1000000
1716 82
1716 82
1000000
10333 14
10333 14
1000000
766287
7,662 87
1000000
14416 13
14 416 13
1000000
737298
737298
1000000
36 350 82
36,350 82
1 000000
7,991 89
799189

1000000
747355
717355

95887 85
95,887 85

1000000
689 44
689 44

1000000
8254 56
8254 56

1000000
-18521 85
-18 521 88

1000000

852
852
1000000
826 43
82643

1000000

471706

471706

-12 989 85
-12,969 85

1000000
-180 52
-180 52

1000000
-29327
-29327

1000000

-219320

-2198 20

2,67299
-2,87299

1000000
70002
700 02

1000000
-30 552 48




05Co 61744820
114BEA02429

05CH 620076109
114BAB03440

0sC1 620076307
114BAK05637

05C1 620076307
114BBF02193

620078307 Total

05C1 620097 105
114BAK01365

osct 620097105
114BBF02192

620097106 Total

05C6 62913F201
101MKD27021

9s5C1 629491101
114BBF02197

05C6 62985Q101
101MLK28118

05C6 62985Q101
101MLK28120

05C6 629850101
101MLK28123

05C6 62985Q101
101MLK28132

05C6 62985Q101
101MLM34050

05Cé 62985Q101
101MLP15550

05C6 62985Q101
101MLP 15552

05C6 62985Q101
101MLP15554

05C6 62985Q101
101MLP 15556

05C6 62985Q101
111MAA14135

05C6 62985Q101
111MAA14138

05C6 629850101
111MAB33590

05Ce6 62985Q101
111MAB33705

05Ce 629850101
101MKD26976

62985Q101 Total

05C1 637071101
114BBF02189

05C1 637640103
11488F02200

05C1 638520104
114BBF02201

MORGAN STANLEY INSTITUTIONAL F

080

MOTOROLA INC
378

MOTOROLA SOLUTIONS INC
396

MOTOROLA SOLUTIONS INC
730

MOTOROLA MOBILITY HOLDINGS |
395

MOTOROLA MOBILITY HOLDINGS |
728

NIl HOLDINGS INC
727

NYSE EURONEXT
734

NALCO HOLDING CO
130

NALCO HOLDING CO
31

NALCO HOLDING CO
132

NALCO HOLDING CO
133

NALCO HOLDING CO
147

NALCO HOLDING CO
154

NALCO HOLOING CcO
155

NALCO HOLDING CO
156

NALCO HOLDING CO
157

NALCO HOLDING CO
215

NALCO HOLDING CO
216

NALCO HOLDING CO
243

NALCO HOLDING CO
244

NALCO HOLDING CO
723

NATIONAL OILWELL VARCO INC
736

NATIONAL SEMICONDUCTOR CORP
737

NATIONWIDE HEALTH PPTYS INC
738

449,469 211

505 000

0143

72000

0125

63 000

2 000 000

293 000

100 000

100 000

100 000

100 000

600 000

100 000

150 000

100 000

200 000

200 000

100 000

100 000

200 000

1000 000

295 000

320 000

100 000

Base 2532875

MORGAN STANLEY INS EMG MKT |

Local 12477 265 30
Base 12,477,265 30
COMMON STOCK USD 01

Local 488034
Base 4880234
COMMON STOCK USD 01

Local 545
Base 545
COMMON STOCK USD 01

Local 2,886 46
Base 2,886 46

Local 289191
Base 289191

COMMON STOCK USD 01

Local 401
Base 401
COMMON STOCK USD 01

Local 1,926 50

Bose 1,926 50

Local 193051
Base 193051

COMMON STOCK USD 001
Local 87 198 52
Base B7 198 52

COMMON STOCK USD 01
Locat 9,747 92
Base 9747 92

COMMON STOCK USD 01

Lacal 320289
Base 320289
COMMON STOCK USD 01

Local 320410
Base 3,204 10
COMMON STOCK USD 01

Local 3,203 12
Base 320313
COMMON STOCK USD 01

Local 318124
Base 318124
COMMON STOCK USD 01

Local 19224 33
Base 1922433

COMMON STOCK USD 01

Lacal 320987
Base 320987
COMMON STOCK USD 01

Local 4 81569
Base 481569
COMMON STOCK USD 01

Local 320805
Base 3,208 05
COMMON STOCK USD 01

Local 6,403 19
Base 640318
COMMON STOCK USD 01

Locat 6297 61
Base 6297 61
COMMON STOCK USD 01

Local 310588
Base 3,105 88
COMMON STOCK USD 01

Local 305284
Base 305294
COMMON STOCK USD 01

Local 606335
Base 6,083 35
COMMON STOCK UsD 01

Local 29484 00
Base 29 484 00

Local 97,657 27
Base 97 65727
COMMON STOCK USD 01

Local 23271127
Base 23271127

COMMON STOCK USD 5

Local 494540
Base 484540
REMTUSD 1

Local 364855
Base 364955

5588123

9101 546 22
9 101,546 22

4880
4,880 34

967
967

487067
4,870 67

4,880 34
488034

707
07

356143
356143

3568 50

356850

2870013
28,700 13

13,687 76
1368776

216965
216965

216965
216865

216965
2,169 65

216965
216965

1301788
1301788

216965
2,169 65

325447
3254 47

216965
2,169 65

4,339 2%
433929

433929
433929

216965
216965

216965
2,169 65

433929
433928

21,696 48
2169648

68 343 90
68 343 80

15,17312
15,173 12

310093
310093

286199
286199

52 48

4129120114
337571908
337571908

17472011
00D
000

11412011
422
422
2712011
-1,984 21
-1,984 21

-1988 43
-1988 43

171472011
306
306
27712011
1,634 93
-1,634 93

-1,63799
-1,637 93

111412010
58 498 39
58 498 39

2m20n
-393984
-393984

121512010
103324
103324

1211572010
103445
1,034 45

12/15/2010
103348
103348

12/15/2010
101150
101159

121712010
6 206 45
620645

12/22/2010
104022
1040 22

12/22/2010
158122
156122

12/22/2010
103940
103940

1212212010
208380
206390
11312011
1,958 32
1958 32
1312011
936 23
936 23
17472011
88329
88329
1/472011
172408
172408
11/472010
778752
778752

29,31337
2931337

212011
809815
8098 15

27200
1844 47
1844 47

212011
787 56
787 56

000

41292011

000

17472011

000

171472011

o0co
2102011

000

oo0

11472011

000
2/10/2011

000

000

11/9/2010

000

2/10/2011

000

1272072010

000
12/20/2010

000
12/20/2010

000
12/20/2010

000
12/2212010

000

12/28/2010

000
12/28/2010

000
12/28/2010

aoo
12/2872010

o000
1/6/2011

000
1/6/2011

000
V712011

000
17712011

0oo
111972010

ocoo

21072011

000

2/1072011

000

2/10/2011

o000

-30 552 48

1000000
337571908
3,375,719 08

1000000
000
o000

1000000
-4 22
-4 22
1000000
1,084 21
1984 21

-1,988 43
-1,588 43

1000000
-306
-308

1000000

-163493

-1634 93

-1,637 99
-163799

1000000
58 498 39
5849833

1000000
-3939 84
-393984

1000000
1,033 24
1,03324
1000000
1034 45
1,034 45
1000000
103348
103348
1 000000
101159
101159
1000000
6 206 45
6 206 45

1000000
1040 22
104022
1000000
156122
156122
1 000000
103840
103940
1000000
2,083 90
206390
1000000
1958 32
185832
1000000

936 23

936 23
1000000

88329

88329
1000000
172406
1,724 06
1000000
7,767 52
778752

2931337
2931337

1000000
809815
809815

1000000
1844 47
1,844 47

1000000
787 56
787 56




05C1 641100104
114BBF02202

05C1 64110L106
104BJH02060

05C1 64110L106
114BBF02203

£4110L106 Total

osct £§5105M108
114BBF02204

05C1 651639106
114BBF02205

05C1 65248E104
114BBF02206

osc1 65329F101
1048JH02044

0sC1 654088107
114BBF02194

0sC1 654744408
114BBF02185

0sC1 655664100
114BBF02207

0sc1 655844108
114BBF02208

0sc1 665859104
114BBF02208

0s5C1 670008101
114BAL02127

05C1 670008101
114BBF02210

870008101 Tota!

05C1 670346105
114BBF02211

0s5C1 67066G104
1148BF02196

05¢J 670704105
114BAT00627

0sCy 670704105
114BCPO1868

0scJ 670704105
114BCP01870

05¢y 670704105
114BCP03625

05¢cy 670704105
114BCQO0300

05¢Cd 670704105
114BCRO0704

05CJ 670704105
104BFQ03408

0scy 670704105
104BFRO0E02

05CJ 670704105
104BGRD0S92

05¢J 670704105
104BGS00529

0scy 670704105

NETAPP INC
739

NETFLIX INC
154

NETFLIX INC
740

NEWCASTLE INVESTMENT CORP
741

NEWMONT MINING CORP
742

NEWS CORP CLA
743

NEXTERA ENERGY INC
145

NICOR INC
731

NISSAN MOTOR CO LTD SPON ADR
732

NORDSTROM INC
744

NORFOLK SOUTHERN CORP
745

NORTHERN TRUST CORP
746

NOVELLUS SYSTEMS INC
453

NOVELLUS SYSTEMS INC
747

NUCOR CORP
748

NVIDIA CORP
733

NUVASIVE INC
131

NUVASIVE INC
237

NUVASIVE INC
239

NUVASIVE INC
242

NUVASIVE INC
248

NUVASIVE INC
251

NUVASIVE INC
572

NUVASIVE INC
577

NUVASIVE INC
646

NUVASIVE INC
651

NUVASIVE INC

213 000

§7 000

43 000

950 000

172 000

2,207 000

336 000

50 000

1441 000

220 000

347 000

223000

56 000

18 000

460 000

525 000

877 000

173 000

1012 000

1012 000

931 000

1679 000

975 000

370 000

1,475 000

640 000

COMMON STOCK USD 001
Local 1263052
Base 12 630 52

COMMON STOCK USD 001

Local 877956
Base 877956
COMMON STOCK USD 001

Local 948890
Base 9486 90

Local 18 266 46
Base 18 266 46
REIT USD 01

Local 6,825 23
Base 6,82523

COMMON STOCK USD1 6

Locat 9,854 97
Base 9,864 97
COMMON STOCK USD 01

Local 37 057 68
Base 37 057 68
COMMON STOCK USD 01

Local 18 423 06
Base 1842306
COMMON STOCK USD2 5

Local 256095
Base 256085
ADR

Local 3033246
Base 30,33248

COMMON STOCK NPV

Local 984584
Base 984584
COMMON STOCK USD1

Local 2141295
Base 2141285

COMMON STOCK USD1 667
Locat 11,638 76
Base 1163876

COMMON STOCK NPV

Local 2,007 59
Base 2,007 59
COMMON STOCK NPV

Local 73794
Base 73784

Local 274553
Base 274553

COMMON STOCK USD 4
Local 22297 46
Base 22,297 46

COMMON STOCK USD 001
Local 13,042 74
Bese 1304274

COMMON STOCK USD 001

Local 24 187 01
Base 24,187 01
COMMON STOCK USD 001

Local 441425
Base 441425
COMMON STOCK USD 001

Local 25,805 70
Base 2580570
COMMON STOCK USD 001

Local 2590569
Bease 25890569
COMMON STOCK USD 001

Local 2356771
Base 2356771
COMMON STOCK USD 001

Locel 4190283
Bese 4190283
COMMON STOCK USD 001

Local 3604017
Base 3604017
COMMON STOCK USD 001

Local 1370086
Base 13700 86
COMMON STOCK USD 001

Local 50 430 01
Base 50,450 01
COMMON STOCK USD 001

Local 21,365 90
Base 2136590
COMMON STOCK USD 001

5,478 38
547839

144359
144359

1,089 03
1,089 03

253262

2,532 62

2954253
28,542 53

794704
754704

19385 24
1938524

16 824 46
16824 46

208300
208300

8,87224
8387224

8,113 60
8,113 60

9305889
9305 89

16 281 33
16 281233

131808
1,318 08

44721
447 21

176529
176529

2206136
2206136

6,407 28
640728

28097 61
28097 61

554263
554263

3242279
3242279

3242279
3242279

2982768
29827 68

5379235
5379235

34 456 37
34 486 37

13,090 83
13090 93

52,186 81
52,186 81

22,643 77
2264377

2172011
715213
715213

10/41/2010
733597
733597

27712011
82397 87
839787

1573384
1573384

272011
-22717 30
-22,717 30

212014
191793
191793

272014
1767244
1767244

10/41/2010
1598 60
1598 60

21712011
47795
47795

72011
2148022
21,480 22

2712041
173224
173224

210
12107 06
12,107 08

2o
-4,642 57
-4 642 57

1/18/2011
689 51
689 51

2712011
29073
28073

980 24
980 24

7o
23610
23610

o
663546
8683546

172872011
-391060
391060

32172011
-112838
-112838

212011
661709
-6617 03

3222011
-651710
651710

2212011
-625997
625997

3232011
-11,889 52
1188852
612372010
154380
154380
6/23/2010
60893
60893

7/26/2010
1636 80
-1696 80
712010
-1.27787
127787

10/29/2010

2102011

000

10/14/2010

000
2/10/2011

000

000

210/2014

o0

210/2011

000

2/10/2011

000
10114/2010

000

2/10/2011

000

2/10/2011

000

2/10/2011

000

211072011

000

2/10/2011

ooo

1/21/2011

000
2/10/2011

000

000

2/10/2011

000

2/10/20114

000

22,2011

000
2412011

000
2412011

000
25/12011

000
252011

000
V2872011

000
&/28/2010

000
62672010

000

71292010

000
7130/2010

000
117372010

1000000
7,152 13
7,152 13

1000000
733597
733597
1000000
8397 87
8397 87

15,733 84
1573384

1000000
-22747 30
22717 30

1000000
191793
191793

1000000
1767244
1767244

1000000
1598 60
1,598 60

1000000
47795
47795

1000000
21460 22
21460 22

1000000
173224
173224

1000000
12 107 06
12 107 06

1000000
-4 642 57
-4 842 57

1000000
689 51
689 51

1 000000
29073
28073

980 24
980 24

1 000000
23610
236 10

1000000
6,635 46
6,635 46

1000000
-3,910 60
-3,910 60
1000000
4112838
4112838
1000000

661709
661709
1000000
651710
6517 10
1000000
6259 97
525997
1000000

-11.889 52

-11,889 52
1000000

154380
1,543 80
1000000
60993
509 93

1000000
1,696 B0
-1,696 80
1000000
-1277 87
-127787
1 000000



1048KA01392

670704105 Total

05C1 671040103
1048FG01092

0sC4 674599105
104BFLO1090

05C1 674599105
1148AL02118

05C1 674599105
114BBF02212

674599105 Total

05CJ 675232102
104BKO00493

05CJ 675232102
104BLHO0420

05CJ 675232102
104BLT00284

05CJ 675232102
114BAD02056

0scy 675232102
114BAD02057

05CJ 675232102
114BBB01154

675232102 Total

0sC1 67622P101
114BBF02213

05C1 681904108
114BBF02214

05C1 681919106
1148BF02215

05C6 682189105
111MAF23448

05C6 682189105
111MAF23450

05C6 682189105
111MAG18813

05C6 682189105
111MAG 18815

05C6 682189105
111MAG18817

05C8 682189105
111MAG 18819

Q05Ce 682189105
111MAH12433

05C6 682189105
111MAH 12440

05C6 682189105
111MAI28096

05C6 682189105
111MAI29098

05Cs 682189105
111MAI29100

05C6 682189105
111MAK40775

05C6 682189105
111MAL30354

857

0S| PHARMACEUTICALS INC
695

OCCIDENTAL PETROLEUM CORP
312

OCCIDENTAL PETROLEUM CORP
444

OCCIDENTAL PETROLEUM CORP
749

OCEANEERING INTL INC
013

OCEANEERING INTL INC
030

OCEANEERING INTL INC
042

OCEANEERING INTL INC
076

OCEANEERING INTL INC
77

OCEANEERING INTL INC
143

OFFICEMAX INC
750

OMNICARE INC
751

OMNICOM GROUP
752

ON SEMICONDUCTOR CORPORATION
287

ON SEMICONDUCTOR CORPORATION
288

ON SEMICONDUCTOR CORPORATION
306

©ON SEMICONDUCTOR CORPORATION
307

ON SEMICONDUCTOR CORPORATION
308

ON SEMICONDUCTOR CORPORATION
308

ON SEMICONDUCTOR CORPORATION
25

ON SEMICONDUCTOR CORPORATION
326

ON SEMICONDUCTOR CORPORATION
355

ON SEMICONDUCTOR CORPORATION
356

ON SEMICONDUCTOR CORPORATION
357

ON SEMICONDUCTOR CORPORATION
n

ON SEMICONDUCTOR CORPORATION
386

3310

100 000

400 000

23 000

520 000

1360 000

945 000

602 000

276 000

623 000

908 000

140 000

120 000

238 000

1700 000

1200 000

600 000

900 000

1,900 000

100 000

800 000

2 700 000

1,000 000

1200 000

200 000

4200 000

1200 000

ocal B7 88563
Base 87.88563
Loca! 356,26576
Base 35526576

COMMON STOCK USD 01
Local 575000
Base 5,750 00

COMMON STOCK USD 2

Local 34,666 53
Base 34 666 53
COMMON STOCK USD 2

Local 2,261 54
Base 226154
COMMON STOCK USD 2

Locat 50 67593
Base 50,675 93

Local 87 604 00
Base 87 604 00

COMMON STOCK USD 25
Local 94,890 21
Bese 94,890 21

COMMON STOCK USD 25

Local 68,523 53
Base 68 52353
COMMON STOCK USD 25

Local 4413855
Base 44 138 55
COMMON STOCK USD 25

Local 19748 56
Base 19,748 56
COMMON STOCK USD 25

Locel 44,680 43
Bese 44 680 43
COMMON STOCK USD 25

Local 7100505
Base 71,005 05

Local 342,986 33
Base 342986 33

COMMON STOCK USD2 5
Local 235098
Base 2,350 98

COMMON STOCK USD1
Local 3,247 61
Base 324761

COMMON STOCK USD 15
Local 1138892
Base 11388 92

COMMON STOCK USD 01

Local 18,464 40
Base 18 464 40
COMMON STOCK USD 01

Local 13094 65
Base 13094 65
COMMON STOCK USD 01

Local 6,626 88
Base 6,626 88
COMMON STOCK UsSD 01

Local 989083
Base 989083
COMMON STOCK USD 01

Local 20923 39
Base 2092339
COMMON STOCK USD 01

Local 1,102 24
Base 1,10224
COMMON STOCK USD 01

Local 883785
Base 883785
COMMON STOCK USD 01

Locel 29 €34 90
Base 29 694 80
COMMON STOCK USD 01

Locat 11,539 80
Base 11,539 80
COMMON STOCK USD 01

Local 13 800 96
Base 1380096
COMMON STOCK USD 01

Local 2,304 30
Base 2304 30
COMMON STOCK USD 01

Locat 1391061
Base 1391061
COMMON STOCK USD 01

Local 1354941
Base 13,549 414

115938 71
115,938 71

420462 44

42046244

417780
417780

23966 64
23,986 64

157872
157872

3569275
3568275

61258 11

61,258 11

64,590 04
64,590 04

44 880 58
44 880 5B

28,590 59
28,590 59

13 107 98
13,107 98

2958794
2958794

43,123 35
43,123 35

22388048

223,880 48

412474
412474

383120
383120

897789
8987789

1165221
1165221

822508
822508

4,11255
4,11255

6 168 82
6168 82

13023 06
1302306

68542
68542

548340
548340

18506 46
18506 46

685424
6854 24

822509
822509

137085
137085

822508
822509

8,225 09
8,22509

308
2805308

65,196 68
-65,196 68

157220
157220

10,679 89
10,679 89

682 82
682 82

14983 18
14,983 18

26,345 89

26,345 89

30,300 17
30300 17

2364295
2364295

15,547 96
15,547 96

6,640 58
6,640 58

1509248
1509249

2788170
2788170

118105 85
119,105 85

177376
177376

€83 59
58359

241103
241103

681219
681219

4,869 56
4 869 56

251433
251433

372201
372201

7,900 33
7,800 33

416 82
416 82

335445
335445

11,188 44
1118844

468556
468556

557587
557587

93345
93345

5,685 52
5,685 52

5,324 32
5,324 32

61972010

6/15/2010

11872011

o1

1111872010

12/972010

12/27/2010

1/5/2014

1/5r2011

21201

27r2014

2712011

2o

1102011

11072011

171172041

11172011

111720114

17112011

2011

1112201

171372011

11372011

171372011

11872011

111972011

Qo0

o0co

6/9/2010

000

&18/2010

000
17212011

000
2/110/2011

0cgo

000

1112372010

¢ 00

12/14/2010

0ao
12/30/2010

000
171072011

000
11072011

000
282001

000

000

2/10/2011

000

2/1012011

ooo

2/10/2011

000

112011

000

111372011

000
11472011

000
11472014

oo00
11472011

000
1/14/2011

oao
11872011

000
1182011

0oc
111872011

000
1/18/2011

000
11972011

000
14217201

000
172472011

000

-28 053 08
-28,053 08

-65,196 68
65 196 58

1000000
157220
157220

1000000
10,679 89
10 679 89
1000000

682 82

682 82
1 000000
14983 18
14983 18

26 345 89
26,345 89

1000000
30,300 17
30,300 17

1000000
2384295
2364295

1 000000
15,547 96
15,547 96

1000000

6 640 58

6640 58

1000000
15092 49
15 092 49

1 000000
2788170
2788170

119,105 85
119 10585

1000000
1771376
-177376

1 000000
-683 59
-683 59

1000000
241103
24110

1000000
681218
681219

1000000
4,869 56
4 B69 56
1000000
251433
251433
1000000
3r201
372201
1000000
7,900 33
790033
1000000
416 82
416 82
1000000
335445
3,354 45
1000000
11188 44
11188 44
1000000
4,685 56
4,685 56
1000000
5,575 87
557587
1000000
93345
93345
1000000
568552
5,685 52
1000000

5,324 32
5,324 32




05C8 682189105
111MAL30356

05Cs 682183105
111MAL30358

05C6 682189105
111MAL 30362

05C6 682189105
111MAM24090

05Cs 682189105
111MAM24092

05CE 682189105
111MAN28379

05C8 682189105
111MAN29382

05C6 682189105
111MAN28408

05C6 682189105
111MAOC21318

05Cé 682189105
111MAO21320

05C6 682189105
111MAO21322

05C6 682189105
111MAP25670

05C6 682189105
101MKD27217

682189105 Total

05C1 683399109
114BBF02216

0s5C1 68388X105
104BLI01724

05C1 68389X105
114BAL02097

05C1 68389X105
114BBF02217

68389X105 Total

05Cy 68557K10%
114BCV00254

05CJ 68557K109
114BCV00256

05CY 68557K109
114BCW00793

0sCcy 68557K109
114BCW00794

05CJ 6B557K109
114BDA00E75

o0sCJ 68557K109
114BDD0064D

0scJy 68557K108
114BDD00642

05¢d 68557K109
114BDE00213

oscJ 68557K109
114BDED0214

05¢CJ 68557K109
114BDF00639

oscy 68557K109
114BDF00640

o5¢J 68557K109
114BDJ00307

ON SEMICONDUCTOR CORPORATION

a7

ON SEMICONDUCTOR CORPORATION

288

ON SEMICONDUCTOR CORPORATION

389

ON SEMICONDUCTOR CORPORATION

400

ON SEMICONDUCTOR CORPORATION

401

ON SEMICONDUCTOR CORPORATION

425

ON SEMICONDUCTOR CORPORATION

426

ON SEMICONDUCTOR CORPORATION

a7

ON SEMICONDUCTOR CORPORATION

433

ON SEMICONDUCTOR CORPORATION

434

ON SEMICONDUCTOR CORPORATION

435

ON SEMICONDUCTOR CORPORATION

440

ON SEMICONDUCTOR CORPORATION

738

ONYX PHARMACEUTICALS INC
753

ORACLE CORP
314

ORACLE CORP
423

ORACLE CORP
754

ORBITZ WORLOWIDE INC
262

ORBITZ WORLDWIDE INC
264

ORBITZ WORLOWIDE INC
270

ORBITZ WORLDWIDE INC
n

ORBITZ WORLDWIDE INC
277

ORBITZ WORLDWIDE INC
283

ORBITZ WORLDWIDE INC
287

ORBITZ WORLDWIDE INC
288

ORBITZ WORLDWIDE INC
289

ORBITZ WORLDWIDE INC
295

ORBITZ WORLDWIDE INC
296

ORBITZ WORLDWIDE INC
313

100 000

900 000

100 000

600 000

1800 000

600 000

200 000

1600 000

200 000

1,400 000

800 000

1,200 000

3 800 000

100 000

168 000

133 000

2352000

152 000

418 000

188 000

464 000

89 000

28000

493000

85000

107 000

32000

61000

55 000

COMMON STOCK USD 01

Local 1,15553
Base 1,155 53
COMMON STOCK USD 01

Local 1027330
Base 10,273 30
COMMON STOCK USD 01

Lacal 114952
Base 114852
COMMON STOCK USD 01

Local 6,620 57
Base 6,620 57
COMMON STOCK USD 01

Local 1884623
Base 19,846 23
COMMON STOCK USD 01

Local 6545 87
Base 654587
COMMON STOCK USD 01

Local 2,176 95
Base 2,176 95
COMMON STOCK USD 01

Local 1741374
Base 1741374
COMMON STOCK USD 01

Local 219999
Base 219999
COMMON STOCK USD 01

Local 15,378 98
Base 1537898
COMMON STOCK USD 01

Local 881471
Base 8,814 71
COMMON STOCK USD 01

Local 1335198
Base 13,381 98
COMMON STOCK USD 01

Local 30,351 22
Base 30,35122
Local 299 058 81
Base 299058 81

COMMON STOCK USD 001
Local 365090
Base 3850890

COMMON STOCK USD 01

Local 4,966 83
Base 4966 83
COMMON STOCK USD 01

Local 4,158 13
Base 415813
COMMON STOCK USD 01

Local 7773234
Base 7773234
Local 86 857 30
Base 86 857 30

COMMON STOCK USD 01
Local 546 89
Bese 546 82

COMMON STOCK USD 01

Local 1504 02
Base 1504 02
COMMON STOCK USD 01

Local 67174
Base 87174
COMMON STOCK USD 01

Local 1660 06
Base 166006
COMMON STOCK USD 01

Local 34953
Base 3495
COMMON STOCK USD 01

Local 10116
Base 101 16
COMMON STOCK UsSD 01

Local 179926
Base 179926
COMMON STOCK USD 01

Local 295 97
Base 29597
COMMON STOCK USD 01

Local 37363
Base 37363
COMMON STOCK USD 01

Local 11274
Base 1274
COMMON STOCK USD 01

Local 21284
Base 21284
COMMON STOCK USD 01

Local 18978

€8542
68542

6 168 82
6,168 82

68542
68542

411255
411255

12,337 64
12,337 64

411255
411255

137085
1,370 85

10 966 79
10966 79

137085
137085

959595
959595

5,483 40
548340

822509
8,225 09

26,046 13
26046 13

19191883
181918 83

231730
231790

1,387 42
1,387 42

1098 37
109837

1942387
1942387

21,909 66
21909 66

642 17
64217

1,765 96
1,765 96

794 26
794 26

1960 31
196031

41825
41825

11829
11828

208282
208282

359 11
359 11

45205
45205

13519
13519

25771
25771

23236

470 11
470 11

4,104 48
4,104 48

464 10
464 10

2508 02
250802

750859
7.508 59

243332
243332

806 10
808 10

644695
644695

829 14
829 14

578303
§78303

3z
333

5,166 89
6,166 89

430509
430509

107 13998
107 139 98

133300
133300

357944
357341

305876
305976

58 308 47
58 308 47

64 947 64
64,947 64

-9528
-9528

26194
26194

-12252
-12252

-300 25
-300 25

-6872
-6872

-17 13
-1713

283 58
-283 56

6314
8314

7842
-7842

-2245
-2245

-44 87
-44 87

-42 58

11972011

171972011

171972011

1720720114

172072011

17212011

172172011

121120114

172472011

1/2472011

172412011

172572011

11/472010

272014

12/10/2010

1/18/2011

272011

37282011

372972011

3072011

313072011

3731720114

4151201

41572011

41672011

41872011

41011

472011

41372011

172472011

0oo
12412011

000
172412011

000
1/2572011

000
1/25/2011

000
172672011

000
112672011

000
1/26/2011

000
1/27/2011

000
17272011

oo
/272014

000
1/28/12011

000
11/9/2010

o000

000

2/10/2011

000

12/15/2010

000
1/2172011

000
2/10/2011

000

000

4172011

000

4112011

o000
4472011

000
4/412011

000
4/572011

000
4/8/2011

000
4/8/2011

000
411201

000
4/11/2011

000
4122011

000
411212011

oao
4182011

1000000
470 11
470 11

1000000

4104 48

4,104 48

1000000
464 10
464 10

1000000

2,508 02

2,508 02

1000000

7,508 59

7,508 59

1000000

243232

2,433 32

1000000
806 10
806 10

1000000

6446 95

6446 95

1000000
829 14
829 14

1000000

§78303

§$78303

1000000
33N
333N

1000000
5,166 8%
5,166 83

1000000
430509
430509

107 139 98
107 139 98

1000000
133300
133300

1000000
3,57941
3,579 41
1000000
305976
3,058 76
1000000
58 308 47
58 30847

64 947 64
64,947 64

1000000
-9528
9528

1000000
-261 94
-261 94

1000000
-122 52
-122 52

1000000
-300 25
-300 25

1000000

-6872
6872
1000000
-17 143
-1713

1000000
-283 56
-283 56

100000C

-63 14
-63 14
1000000
-7842
7842
1000000
-2245
-2245
1000000
-44 87
-44 87
1000000
4258




0scy 68557K109
114BDJ00311

0scJ 68557K109
114BDK00930

0scy 68557K109
114BDLO0S66

0s¢cd 68557K109
11480M00265

05Cy 68557K109
114BDN00885

05cd 68557K109
114BEI00262

05Cy 68557K109
114BEI00263

05CJ 68557K109
114BEJ00203

05CJ 68557K103
114BEK00469

0sCy 68557K109
114BELO04ST

0s5CJ 68557K108
114BEMO0664

0sCJ 68557K109
114BEN01866

os5cJ 68557K109
114BER00953

0scJ 68557K108
114BES00779

05Cs 68557K108
114BET00543

05CJ 68557K109
104BFD00365

0s5CJ 68557K109
104BFGO0696

05CJ 68557K109
104BFG00697

0sCJ 68557K109
104BFN02500

0sCcy 68557K109
104BFO00537

oscy 68557K109
104BFP0O0492

0s¢y 68557K109
104BFP02165

68557K109 Total

05C6 69344F 106
101MKC19193

05C1 693475105
114BBF02219

05C1 693506107
114BBF02220

05CH 693718108
104BJH02070

0sc1 693718108
104BLIO1726

ps5Ct 693718108
114BBF02218

693718108 Total

osc1 694873100
114BBF02221

ORBITZ WORLDWIDE INC
319

ORBITZ WORLDWIDE INC
22

ORBITZ WORLDWIDE INC
333

ORBITZ WORLDWIDE INC
341

ORBITZ WORLDWIDE INC
348

ORBITZ WORLDWIDE INC
386

ORBITZ WORLOWIDE INC
387

ORBITZ WORLDWIDE INC
389

ORBITZ WORLDWIDE INC
3

ORBITZ WORLOWIDE INC
395

ORBITZ WORLDWIDE INC
97

ORBITZ WORLDWIDE INC
400

ORBITZ WORLDWIDE INC
406

ORBITZ WORLDWIDE INC
408

ORBITZ WORLDWIDE INC
410

ORBITZ WORLDWIDE INC
523

ORBITZ WORLDWIDE INC
5§32

ORBITZ WORLDWIDE INC
533

ORBITZ WORLDWIDE INC
557

ORBITZ WORLDWIDE INC
564

ORSBITZ WORLDWIDE INC
568

ORBITZ WORLDWIDE INC
570

PMC SIERRA INC
683

PNC FINANCIAL SERVICES GROUP
756

PPG INDUSTRIES INC
757

PACCAR INC
160

PACCAR INC
315

PACCAR INC
755

PACIFIC SUNWEAR OF CALIF
758

1374 000

268 000

444 000

380 000

1,224 000

214 000

425 000

772 000

364 000

304 000

728 000

1,032 000

2,360 000

2311 000

2,079 000

361000

1307 000

1,854 000

870 000

2 945 000

1029 000

1566 000

6,800 000

350 000

50 000

$3 000

31000

163 000

350 000

Bese 18978
COMMON STOCK USD 01

Locat 466588
Base 4,665 88
COMMON STOCK USD 01

Local 905 87
Base 905 87
COMMON STOCK USD 01

Local 147591
Base 147591
COMMON STOCK USD 01

Local 123489
Base 123489
COMMON STOCK USD 01

Local 3574 13
Base 357413
COMMON STOCK USD 01

Local 67637
Base 676 37
COMMON STOCK USD 01

Local 133158
Base 133158
COMMON STOCK USD 01

Local 2,32020
Base 232020
COMMON STOCK USD 01

Local 105273
Base 105273
COMMON STOCK USD 01

Local 857 47
Base 857 47
COMMON STOCK USD 01

Local 2,01397
Base 201397
COMMON STOCK USD 01

Local 2,780 25
Base 2,78025
COMMON STOCK USD 01

Local 593339
Base 593339
COMMON STOCK USD 01

Locat 5,305 02
Base 530502
COMMON STOCK USD 01

Local 4,403 86
Base 4,403 86
COMMON STOCK USD 01

Local 180583
Base 180583
COMMON STOCK USD 01

Local 611247
Base 611247
COMMON STOCK USD 01

Locat 8,648 02
Base 864802
COMMON STOCK USD 01

Local 390745
Base 3,907 45
COMMON STOCK USD 01

Locat 13226 35
Base 13,226 35
COMMON STOCK USD 01

Local 458010
Bese 4580 10
COMMON STOCK USD 01

Local 6 686 88
Base 6,686 86

Local 9131622
Base 9131622

COMMON STOCK USD 001

Local 52,108 18
Base 52 108 19
COMMON STOCK USDS

Local 2207327
Base 2207327

COMMON STOCK USD1 67

Local 433441
Base 4334 41
COMMON STOCK USD1

Local 467317
Base 467317
COMMON STOCK USD1

Local 174558
Base 174558
COMMON STOCK USD1

Local 831538
Base 831538

Local 1473413
Base 14,734 13

COMMON STOCK USD 01
Local 1.520 69

23236

5804 87
5,804 87

1,13225
113225

187581
1,875 81

160542
160542

517115
517115

904 11
904 11

1,795 54
179554

326154
326154

1,537 83
1,537 83

128434
128434

307565
3,07565

4,359 93
4359939

9987052
9,870 52

976351
9,763 51

8,783 36
878336

1,525 15
152515

552181
5,521 81

783277
783277

3,67557
367557

1244202
12 442 02

4 347 32
4347 32

661603
6,616 03

11150504
11150504

49,790 42
49,790 42

17 082 10
17082 10

3,295 00
3,295 00

302163
302163

1007 21
1,007 21

529597
5285897

9324 81
932481

8536 50

258

4132019
-113899
-113899
411472011
-226 38
-226 38
4115720114
-359 90
-399 80

41872011

37053

-37053
411972011

-1597 02

-1597 02
51172011

-22774

-227 74
51172014

-483 98

-463 96
51272011

<841 34

-941 34
51372011

-485 10

-485 10
571672011

-426 87

-426 87
51172011

-1,061 68

-106168

571872011
-157974
157974
512472011
403713
-4,037 13
5/25/2011
4458 49
-4458 49
5/26/12011
4,379 50
-4 37950
6/3r2010
28068
28068
6/8/2010
590 66
590 66
61872010
81525
81525
6/18/2010
23188
23188
6/18/2010
784 33
78433
612172010
23278
23278
6/22/72010
7083
7083

-20 188 82
-20,188 82

117372010
231777
N7 77

27712041
499117
499117

2701
1,03941
1,03941%

10/11/2010
165154
165154
12/10/2010
73837
73837
2o
301941
3,019 41

5,409 32
5,409 32

272011
-701581

000
41872011

000
411972011

oco
42072011

000
421720114

000
412572011

000
51672011

000
S/16/2011

Qoo
5172011

ooo
182011

000
51872011

000
§20/,2011

000
§/2372011

000
5i2712011

000
/3172011

000
6/1/2011

000
6/8/2010

¢ Q0
6/11/2010

000
§/11/2010

000
6/23/2010

000
€/23/2010

000
6/24/2010

000
6/25/2010

ooo

000

11/872010

oo0

21012011

000

2110/2011

000

1011472010

000
121572010

o000
211072011

000

000

2nae2011

-4258

1000000
-113899
-113899
1000000
-226 38
-226 38
1000000
-389 90
-389 90
1000000
-37053
-37053
1000000
-1,597 02
-1,597 02
1000000
-22774
-22774
1000000
-463 96
-463 96
1000000
-841 34
-841 34
1000000
-485 10
-485 10

1000000
-426 87
-426 87

1000000

-106168

-106168

1000000
-1,57974
-157974
1000000
-4 03713
403713
1000000
-4 458 49
-4 458 49
1000000
4,379 50
-4 379 50
1000000
280 68
28068
1000000
580 66
590 66
1000000
81525
81525
1000000
23188
23188
1000000
784 33
78433
1000000
23278
23278
1000000
7083
7083

-20 188 B2
-20 188 62

1000000
231777
2N777

1 000000
499117
499117

1 000000
103941
1039 41

1000000
165154
165154

1000000

738 37
73837

1 000000
301941
301941

5409 32
5,409 32

1000000
-7,01581




05C1 696643105
104BGA02085

05C1 701084104
1148BF02222

05Ct 70211M109
114BBF02223

0sC1 703481101
104BLI01742

05C1 703481101
114BBF02224

703481101 Total

05C6 704326107
111MCJ27829

05C6 704326107
111MCJ27835

05C6 704326107
111MCK28714

05Ce 704326107
111MCM30018

05C6 704326107
111MCM30073

05C6 704326107
111MCM30075

05c6 704326107
111MCM30094

05C8 704326107
111MCM30096

05C6 704326107
111MCN31809

05C6 704326107
111MCN31811

05C6 704326407
111MC0O10127

05C6 704326107
111MCO10129

05Ce 704326107
111MC0O20716

05C6 704326107
111MCO20719

05Cé 704326107
111MCP2818%

05C6 704326107
111MCQ14483

05Cé 704326107
111MCQ 14485

05C6 704326107
111MCQ22667

05C6 704326107
111MCQ22670

0s5ce 704326107
111MCQ22672

05C4 704326107
104BIO00693

05C4 704326107
104BIR00638

05C6 704326107
101MKC19154

05C5 704326107
10AWGI00165

PALMINC
734

PARKER HANNIFIN CORP
759

PARTNER COMMUNICATIONS ADR
760

PATTERSON UTI ENERGY INC
N

PATTERSON UTI ENERGY INC
761

PAYCHEX INC
01

PAYCHEX INC
02

PAYCHEX INC
o1

PAYCHEX INC
035

PAYCHEX INC
036

PAYCHEX INC
€37

PAYCHEX INC
038

PAYCHEX INC
039

PAYCHEX INC
048

PAYCHEX INC
049

PAYCHEX INC
050

PAYCHEX INC
051

PAYCHEX INC
053

PAYCHEX INC
054

PAYCHEX INC
066

PAYCHEX INC
ae7

PAYCHEX INC
068

PAYCHEX INC
or2

PAYCHEX INC
073

PAYCHEX INC
074

PAYCHEX INC
419

PAYCHEX INC
421

PAYCHEX INC
679

PAYCHEX INC
750

100 000

111 000

818 000

142 000

670 000

200 000

100 000

600 000

100 000

100 000

100 000

100 000

250 000

200 000

400 000

300 000

300 000

200 000

400 000

700 000

100 000

500 000

200 000

300 000

400 000

400 000

1,670 000

1200 000

8,000 000

Base 1520 68

COMMON STOCK USD 001

Local 570 00
Base 57000
COMMON STOCK USD 5

Local 1022572
Base 10,225 72
ADRILS 01

Local 1589025
Base 15 890 25
COMMON STOCK USD 01

Local 309555
Base 3,095 55
COMMON STOCK USD 01

Local 17,589 57
Base 17 589 57

Local 20685 12
Base 2068512

COMMON STOCK USD 01

Local 6607 25
Base 6607 25
COMMON STOCK USD 01

Local 3,301 42
Base 330142
COMMON STOCK USD 01

Local 1928584
Base 1928584
COMMON STOCK USD 01

Local 317244
Base 317244
COMMON STOCK USD 01

Local 317088
Base 317088
COMMON STOCK USD 01

Local 3,169 37
Base - 316937
COMMON STOCK USD 01

Local 3174120
Base 317120
COMMON STOCK USD 01

Local 787382
Base 7871382
COMMON STOCK USD 01

Local 633867
Base 833967
COMMON STOCK USD 01

Local 12704 1
Base 1270471
COMMON STOCK USD 01

Local 961922
Base 9,619 22
COMMON STOCK USD 01

Local 961793
Base 961783
COMMON STOCK USD 01

Local 642357
Base 642357
COMMON STOCK USD 01

Local 1284771
Base 1284771
COMMON STOCK USD 01

Local 2233706
Base 2233706
COMMON STOCK USD 01

Locat 3,196 72
Base 319672
COMMON STOCK USD 01

Local 15801 94
Base 15901 94
COMMON STOCK USD 01

Local 6400 59
Base 6400 59
COMMON STOCK USD 01

Local 857317
Base 857317
COMMON STOCK USD 01

Local 12804 99
Base 12804 99
COMMON STOCK USD 01

Local 10530 90
Base 10530 90
COMMON STOCK USD 01

Local 45255 90
Base 45,255 90
COMMON STOCK USD 01

Locat 3368259
Base 33,682 59
COMMON STOCK USD 01

Local 206,078 11
Base 206,078 11

8536 50

145690
1456 90

6,917 80
6917 80

12,504 95
12 504 95

219997
2,199 97

10,380 12
10380 13

12 580 10
12580 10

5,286 93
528693

264347
264347

15 860 80
15 860 8¢

2,643 47
2,643 47

2643 47
264347

264347
284347

264347
264347

6608 66
6 608 68

5286983
528683

10573 86
10573 86

793040
793040

793040
793040

528693
528683

10573 86
10573 86

18 504 26
18 504 26

264347
264347

1321732
13,217 32

528693
5286893

793040
793040

1057388
1057386

13,178 05
13,178 05

55,018 34
5501834

3172160
3172160

247 656 80
247 656 80

15 81

mro10
-886 90
-886 90

212011
3,307 92
330792

272011
3,385 30
338530

12/10/2010
89558
89558
2712011
720944
720844

810502
8,105 02

371472011
1,320 32
1,320 32
1472011
657 95
657 95
anszo1
342504
342504
311772011
528 97
528 97
3I17/2011
527 41
527 41

3172011
52580
525 90
701
52773
52773
31712041
126516
126516

31872011

105274

105274
/1872011

213085

2,13085
3121720114

1688 82

1688 82
32472011

168752

168753
212011

113664

1,136 64
2172011

2,27385

227385
312272011

383280

383280
37232011

55325

55325

312372011

2684 62

2684 62
312312011

111366

111366
332011

164277

1684277
37232011

223113

223113
9/21/2010

-2647 15

-2847 15
972412010

-9,762 44

-9,762 44
117372010

1960 99

1,960 89
711372010

-41 57869

-41 578 69

000

7172010

o000

21072011

000

21012011

oo

121152010

000
2/10/2011

000

o0

1772011

000
nznzon

000
318/2041

0o
2212011

000
312212011

000

222011

oo
2212011

000
2272011

000
3232011

000
32312011

000
24/2011

000
2472011

0co
24/2011

000
312472011

000
/25/2011

000
3268/2011

000
3/28/2011

000
v28/2011

000
¥28/2011

000
328/2011

000
9/24/12010

000
9/25/2010

000
11/8/2010

000
711672010

oco

-701581

1000000
886 90
-886 90

1 000000
3,307 92
3307 92

1000000
3,385 30
3,385 30

1000000
89558
89558

1000000

7,209 44
720944

8105 02
8,105 02

1000000
1,320 32
1,320 32
1000000
657 95
657 95

1000000
342504
342504
1000000
528 97
528 87
1000000
52741
527 41

1000000
525 90
525 90

1000000
52773
52773

1000000

126516

126516

1 000000

105274

105274

1000000

213085

2,130 85

1000000

1,688 82

1688 82

1000000

1,687 53

1,687 53

1 000000

113664

113664

1000000

227385

227385

1000000

383280

3,832 80

1000000
55325
55325

1000000
2684 62
2,684 62
1000000
111366
111366
1000000
164277
164277
1000000
223113
223113
1000000

2684715
264715
1000000
9,762 44
49,762 44
1000000
1,960 99
1,960 99
1000000
41,578 69
4157869




05C1 704326107
114BBF02225

osce 704326107
111MCA32179

05C6 704326107
111MCA32181

05C6 704326107
111MCB25087

05C6 704326107
111MCB25089

05C6 704326107
111MCB25092

05C6 704326107
111MCB25095

05C6 704326107
111MCC26948

05C6 704326107
111MCC26851

05Cé 704326107
111MCC26955

05C8 704326107
111MCC26958

05C8 704326107
111MCD30306

05CE 704326107
111MCD30308

05C6 704326107
111MCD30311

05C6 704326107
111MCD30331

05C6 704326107
111MCD30333

05C6 704326107
111MCF 19650

05C6 704326107
111MCF 19652

05C6 704326107
111MCG12734

05C6 704326107
111MCG12736

05C6 704326107
111MCJ27827

704326107 Total

os5c1 704549104
114BBF02226

D5Cy 705573103
104BKH00074

oscJ 705573103
104BKHO0075

05C) 705573103
104BGJO0634

05¢y 705573103
104BGKO0E71

oscy 705573103
104BGLO0323

oscJ 705573103
104BGT03011

05CJ 705573103
104BHA00565

0sCJ 705573103
104BJE01422

PAYCHEX INC
762

PAYCHEX INC
764

PAYCHEX INC
785

PAYCHEX INC
73

PAYCHEX INC
174

PAYCHEX INC
775

PAYCHEX INC
776

PAYCHEX INC
803

PAYCHEX INC
804

PAYCHEX INC
805

PAYCHEX INC
806

PAYCHEX INC
820

PAYCHEX INC
821

PAYCHEX INC
822

PAYCHEX INC
823

PAYCHEX INC
824

PAYCHEX INC
842

PAYCHEX INC
843

PAYCHEX INC
847

PAYCHEX INC
848

PAYCHEX INC
900

PEABODY ENERGY CORP
763

PEGASYSTEMS INC
03

PEGASYSTEMS INC
04

PEGASYSTEMS INC
633

PEGASYSTEMS INC
€35

PEGASYSTEMS INC
636

PEGASYSTEMS INC
658

PEGASYSTEMS INC
663

PEGASYSTEMS INC
785

468 000

200 000

500 000

100 000

100 000

250 000

100 000

300 000

100 000

100 000

100 000

100 000

100 000

200 000

100 000

100 000

200 000

100 000

200 000

100 000

600 000

175 000

1801 000

2382000

483 000

302 000

655 000

1 100 000

1,565 000

664 000

COMMON STOCK USD 01

Local 1558541
Base 1558541
COMMON STOCK USD 01

Local 671347
Base 6,71347
COMMON STOCK USD 01

Local 18,428 33
Base 1642633
COMMON STOCK USD 01

Local 329814
Base 3298 14
COMMON STOCK USD 01

Local 329839
Base 329839
COMMON STOCK USD 01

Local 8,241 57
Base 8,241 57
COMMON STOCK USD 01

Local 328539
Base 328539
COMMON STOCK UsSD 01

Local 10 057 33
Base 10 057 33
COMMON STOCK USD 01

Local 335561
Base 335561
COMMON STOCK USD 01

Local 335413
Base 3,354 13
COMMON STOCK USD 01

Local 3235588
Base 335588
COMMON STOCK USD 01

Local 324235
Base 334235
COMMON STOCK USD 01

Local 334381
Base 3,348381
COMMON STOCK USD 01

Local 6,684 23
Base 6684 23
COMMON STOCK USD 01

Local 3,34085
Base 334085
COMMON STOCK USD 01

Local 331357
Base 331357
COMMON STOCK USD 01

Local 672189
Base 6,721 88
COMMON STOCK USD 01

Local 3236346
Base 3363 46
COMMON STOCK USD 01

Local 6,693 85
Base 669385
COMMON STOCK USD 01

Local 335541
Base 335541
COMMON STOCK USD 01

Local 19,764 22
Base 19764 22

Local 609 962 39
Base 609962 39
COMMON STOCK USD 01

Local 1118779
Base 1118779

COMMON STOCK USD 01

Local 48610 50
Base 43 61050
COMMON STOCK USD 01

Local 63,702 89
Base 63702 89
COMMON STOCK USD 01

Local 1627809
Base 1627809
COMMON STOCK USD 01

Local 9787 N
Base 978771
COMMON STOCK USD 01

Local 2067217
Base 2067217
COMMON STOCK USD 01

Local 3428125
Base 3428125
COMMON STOCK USD 01

Local 4845064
Base 48,450 64
COMMON STOCK USD 01

Local 18,638 62

1315329
1315329

528693
5,286 93

13,217 33
13,217 33

264347
2,64347

2,643 47
264347

6608 67
6608 67

264347
264347

793040
793040

264347
264347

264347
264347

2,643 47
264347

2,64347
2,64347

264347
264347

5,286 93
5286 93

264347
264347

264347
264347

528693
528693

264347
264347

528693
528693

264347
264347

15,860 BO
15,860 80

603 527 00
603 827 00

8,540 95
6854095

44 25136
44 25136

5852679
5852679

16 530 44
16,530 44

10 126 18
10,126 15

21,962 34
21,9624

36,88333
36,883 33

52474 91
52,474 91

16,314 77

212011
2,43212
243212

annon
142654
1426 54

o
3,209 00
320900

2011
654 67
654 67
o
654 92
654 92
y27201
163290
163290

212011

64192

64192
31312014

212693

212693
3zon

71214

71214
332011

71068

71066
3732011

71241

71241
42011

698 88

698 88
a0

70034

70034
/4201

1,397 30

1397 30

3/4r2011
637 38
6397 38
3/4r2011
670 10
670 10
38011
1434 96
143486
31872011
71999
71999
32011
140702
1407 02
92011
71194
71194
42011
3,903 42
390342

6,035 39
6,03539

2712014
2,646 84
264684

11/972010
435914
4,359 14

11/3/2010
5176 10
5,176 10
11472010
-25235
-25235
82010
-338 44
-33844

711672010

-1,290 17

-1,290 17
71292010

-2,602 08

-2,602 08
713022010

402427

-4 02427
10672010

232385

2/10/2011

000
42011

000
V472011

000
y12011

000
72011

000
rizon

000
712011

000
3812011

000
8/2011

000
8720114

000
82011

000
9/2011

000
9120114

0co
8120114

000

8201

000
912011

000
311/20114

000
311/2011

000
3/14/2011

000
14/2011

000
V1772011

0ao

000

2110/2011

000

117152010

000

11/15/2010

000
71912010

000
72072010

000
7/21/2010

000
&3/2010

000
42010

000
10122010

1000000
243212
243212
1000000
1426 54
1426 54

1000000
3,208 00
3,208 00

1000000
654 67
654 67

1000000
654 82
654 92

1000000

1,632 90

163250

1000000
64192
64192

1000000

2,126 93

212693

1000000
71214
712 14

1000000
71068
71066

1000000
71241
71241

1000000
698 88
698 88

1000000
700 24
700 34

1000000

1,397 30

139730

1000000
697 38
697 38

1000000
670 10
670 10

1000000

1434 96

1,434 96

1000000
71999
71999

1000000

1,407 02

1,407 02

1000000
71194
71194

1000000

330342

350342

603539
6035 39

1000000
2646 84
2646 84

1000000
435914
4359 14

1000000
5176 10
5176 10
1000000
-252 35
-25235
1000000
-338 44
33844
1000000
-1290 17
-1290 17
1000000
-260208
2,602 08
1000000
4024 27
402427
1000000
232385




05CJ 705573103
104BJG01283

05¢y 705573103
104B4H00512

05C2 705573103
104B8JJ00518

05CJ 705573103
104BJJ00519

705573103 Total

05C6 708160106
101MKR 18784

05C6 708160106
101MKR 18766

05C6 708160106
101MKR18768

05C6 708160106
101MKR 18770

05C6 708160106
101MKR18773

05Cé 708160106
101MKR18775

05C6 708160106
101MKR18777

05C6 708160106
101MLG31422

05CB 708160106
101MLG31424

Ds5Cé 708160106
101MLG31426

05C6 708160106
101MLG31512

05Cé 708160106
101MLG31514

05C8 708160106
101MLG31548

05C6 708160106
101MLI25281

05C6 708160106
101MLJ25302

0sCe 708160106
101MLJ25305

05C6 708160106
101MLJIE00

05C6 708160106
101MLJ36037

05C6 708160106
101MLI36039

05C6 708160106
101MLK15515

05C6 708160108
101MLK15516

0sCs 708160106
101MLK30157

05Cé 708160106
101MLL 12345

05C6 708160106
101MJL24620

05C6 708160106
101MJL24625

05C6 708160106

PEGASYSTEMS INC

812

PEGASYSTEMS INC

815

PEGASYSTEMS INC

821

PEGASYSTEMS INC

Jc

JC

Jc

J

[¢]

J

(¢}

JC

JC

J

0

J

o

Jc

J

(e}

JCc

Jc

J

(e}

Jc

iC

Jc

Jc

Jc

822

PENNEY CO INC
054

PENNEY CO INC
055

PENNEY COINC
058

PENNEY CO INC
057

PENNEY CO INC
058

PENNEY COINC
059

PENNEY CO INC
060

PENNEY COINC
103

PENNEY COINC
104

PENNEY COINC
105

PENNEY COINC
106

PENNEY COINC
107

PENNEY CO INC
108

PENNEY CO INC
114

PENNEY CO INC
115

PENNEY CO INC
116

PENNEY CO INC
124

PENNEY CO INC
125

PENNEY CO INC
126

PENNEY COINC
127

PENNEY CO INC
128

PENNEY CO INC
14

PENNEY CO INC
136

PENNEY CO INC
521

PENNEY CO INC
S22

PENNEY CO INC

710 000

56 000

5000

36 000

200 000

100 000

100 000

100 000

300 000

200 000

100 000

300 000

100 000

200 000

200 000

100 000

200 000

400 000

400 000

400 000

200 000

300 000

700 000

100 000

1,000 000

600 000

600 000

100 000

300 000

Base 18 638 62
COMMON STOCK USD 01

Local 19,866 38
Base 19 856 38
COMMON STOCK USD 01

Local 1,57003
Base 157003
COMMON STOCK USD 01

Local 134 89
Base 134 88
COMMON STOCK USO 01

Local 97180
Base 97180

Local 232954 97
Base 282,964 97

COMMON STOCK USD 5

Local 6,54148
Base 654148
COMMON STOCK USD 5

Local 327394
Base 327394
COMMON STOCK USD 5

Local 327738
Base 327738
COMMON STOCK USD §

Local 327478
Base 327478
COMMON STOCK USD §

Local 982156
Bese 982156
COMMON STOCK USD §

Local 6,52278
Base 652278
COMMON STOCK USD 5

Local 327850
Base 327850
COMMON STOCK USD 5

Local 10 197 09
Base 10,197 09
COMMON STOCK USD S

Local 341051
Base 341051
COMMON STOCK USD 5

Local 681376
Base 681376
COMMON STOCK USD §

Lacal 681408
Base 681408
COMMON STOCK USD 5

Local 341018
Base 341018
COMMON STOCK USD 5

Local 681354
Base 681354
COMMON STOCK USD §

Local 1306061
Base 1306061
COMMON STOCK USD 5

Local 1305177
Base 1305177
COMMON STOCK USD 5

Local 13070 81
Base 13,070 84
COMMON STOCK USD 5

Local 656188
Base 656188
COMMON STOCK USD 5

Local 974242
Base 974242
COMMON STOCK USD 5

Local 22,905 92
Base 22,905 92
COMMON STOCK USD §

Local 325243
Base 325243
COMMON STOCK USD 5

Local 3258074
Base 3258074
COMMON STOCK USD §

Local 19 597 58
Base 19 587 58
COMMON STOCKUSD §

tocal 18 360 05
Base 19,360 05
COMMON STOCK USD 5

Local 320841
Base 3,308 41
COMMON STOCK USD 5

Local 9,853 96
Base 985396
COMMON STOCK USD 5

16,314 77

1744501
1744501

137594
137594

12285
12285

864 54
884 54

276 898 43
276,898 43

517824
517824

258912
258912

258912
258912

2,589 12
2589 12

776735
776735

517824
517824

2,589 12
2,589 12

776735
776735

2,589 12
258912

5178 24
5178 24

517824
517824

2,589 12
258912

5,178 24
5,178 24

10 356 47
10 356 47

10,356 47
10 356 47

10 356 47
10356 47

517824
517824

776735
776735

1812383
1812383

258912
258912

2589118
2589118

1553471
1553471

1553470
1563470

258912
258912

776735
776738

23 85

242137
242137

194 09
194 09

1204
1204

87 26
87 26

6,066 54
6,066 54

1,363 24
136324

684 82
684 82

688 26
688 26

685 66
685 66

205421
205421

1344 54
1344 54

689 38
689 38

242974
242074

821239
82139

1,635 52
1,635 52

163584
163584

82107
82107

1,635 30
1,63530

270414
270414

269530
269530

271434
2,714 34

138364
1,383 64

197507
197507

478209
4,782 09

663 31
663 31

6689 55
6689 56

406287
406287

382535
3,82535

71928
71928

2,086 61
2,086 61

10872010

10/11/2010

10/43/2010

10/1372010

1112412010

1172412010

11/24/2010

112412010

11/2412010

11/24/2010

11/2472010

12/9/2010

12/572010

12/9/2010

12/8/2010

12/8/2010

12/912010

1211412010

12/14/2010

12/14/2010

12/14/2010

12/14/2010

121472010

1211572010

12/15/2010

121512010

1211672010

10/1872010

10/18/2010

1011872010

000
1071472010

000
10/14/2010

000
10/18/2010

000
101872010

000

000

1113072010

000
1120/2010

000
11/30/2010

000
1113072010

000
11/30/2010

000
11/30/2010

000
113072010

000
12/14/2010

000
12/142010

000

12/14/2010

o000
12/14/2010

0oo
12/14/2010

000
12/14/2010

000
12/1712010

000
1211772010

000
12/17/2010

000
12/17/2010

000
121712010

000
121712010

000
12/2072010

000
12/20/2010

000
1272072010

oco
1212172010

000
10/21/2010

000
10/24/2010

000
10721/2010

232385
1000000
2,42137
242137
1000000
184 09
194 09

1 000000
1204
1204
1000000
8726
8726

6,066 54
6,066 54

1000000
1,36324
136324

1 000000

684 82
684 82
1000000
688 26
688 26
1000000
685 66
685 66

1000000
2054 21
2,054 21

1000000
1344 54
1344 54

1000000

689 38
689 38

1000000
242974
242974

1000000

82139
82139

1000000
1,635 52
163552
1000000
163584
163584
1000000

82107

82107
1000000
1,635 30
1,635 30
1000000
2704 14
2704 14
1000000
2695230
265530
1000000
271434
271434
1000000
138364
1,383 64
1000000
197507
197507
1000000
478209
478209
1000000

663 31

663 31

1000000
6689 56
6,689 56
1000000
4,082 87
406287
1000000
3,825 135
3825135
1000000

7929

71928
1000000
2,086 61
2,085 61
1 000000



101MJL 24633

05C6 708160106
101MJR25296

05C6 708160106
101MJR25341

05C6 708160106
101MJR25357

05C6 708160108
101MJR25359

05Cé 708160106
101MJIR25361

05C6 708160106
101MJR25385

i3] 708160108
114BBF02150

05Cé 708160106
101MKD26975

708160106 Total

Q5C6 709317103
101MKC20560

05C6 705600100
101MKC19311

05Cé 712704105
101MKD27218

05C1 712704105
1148B8F02227

712704105 Total

0sct 713448108
104BJH02076

0s5C1 713448108
104BLI01743

05Ct 713448108
114BBF02228

713448108 Total

05CJ 716382106
104BFO00536

05CJ 716382106
104BFO00964

05cJ 716382106
104BGL02630

716382106 Total

05C6 716495106
111MDMOS751

05Cé 716495106
111MDMO9762

05C6 716495106
111MDM09764

05Cé 716495106
111MDN26842

05C6 716495106
111MBO20418

05C6 716485106
111MDO20421

05C6 716495106
111MED28608

523

JC PENNEY COINC
589

J

[¢]

PENNEY CO INC
591

JC PENNEY CO INC
592

J C PENNEY COINC
593

J

(o]

PENNEY CO INC
584

J C PENNEY COINC
596

J C PENNEY COINC
687

J

(e

PENNEY COINC
722

PENNYMAC MORTGAGE INVESTMENT

694

PENSON WORLOWIDE INC
693

PEOPLE S UNITED FINANCIAL
739

PEOPLE S UNITED FINANCIAL
764

PEPSICO INC
166

PEPSICO INC
332

PEPSICO INC
765

PETMED EXPRESS INC
563

PETMED EXPRESS INC
565

PETMED EXPRESS INC
638

PETROHAWK ENERGY CORP
243

PETROHAWK ENERGY CORP
244

PETROHAWK ENERGY CORP
245

PETROHAWK ENERGY CORP
255

PETROHAWK ENERGY CORP
271

PETROHAWK ENERGY CORP
272

PETROHAWK ENERGY CORP
328

1,000

200 000

200 000

900 000

500 000

100 000

900 000

180 000

1,400 000

4 425 000

5275000

2 700 000

588 000

44 000

114 000

985 000

619 000

2673000

1703 000

200 000

300 000

100 000

600 000

500 000

100 000

1200 000

Local 3289514

Base 32,895 14
COMMON STOCK USD 5

Local 6,537 60

Base 6537 60
COMMON STOCK USD 5

Local 654338
Base 8,542 38
COMMON STOCK USD 5

Locat 2937568

Base 28,37568
COMMON STOCK USD 5

Local 16,40297

Base 1640297
COMMON STOCK USD 5

Local 327166
Base 3,271 66
COMMON STOCK USD §

Locat 29,538 40
Base 29538 40
COMMON STOCK USD 5

Local 633023
Base 633023
COMMON STOCK USD 5

Local 45307 99
Base 45 307 99

Local 415999 22
Base 415,999 22
REIT USD 01

Local 78,815 88
Bese 7881588
COMMON STOCK USD 01

Local 2424717
Base 2424717

COMMON STOCK USD 01

Local 3357987
Base 3357987
COMMON STOCK USD 01

Local 775134
Base 775134

Local 4133121
Bese 4133121

COMMON STOCK USD 017
Local 288151
Base 288151

COMMON STOCK USD 017

Local 7,397 76
Base 739776
COMMON STOCK USD 017

Local 6284553

Base 62845 53

Local 73,124 80
Base 73124 80

COMMON STOCK USD 001

Local 1082179
Base 1082179
COMMON STOCK USD 001

Local 46 644 65
Base 46 644 65
COMMON STOCK USD 001

Local 25584 07
Base 25584 07

Local 83,050 51
Base 83050 51

COMMON STOCK USD 001

Local 527189
Base 527189
COMMON STOCK USD 001

Local 790502
Base 790502
COMMON STOCK USD 001

Local 2863558
Base 263558

COMMON STOCK USD 001

Local 16 08569
Base 16,085 69
COMMON STOCK USD 001

Local 1325708
Base 1325708
COMMON STOCK USD 001

Local 264584
Base 264584
COMMON STOCK USD 001

Local 2876584
Base 28,765 84

25,891 18
25,801 18

517824
517824

517824
517824

2330206
2330206

12,545 58
1294559

258912
2589 12

23,30207
23,30207

4,65597
4,65597

36,247 66
36,247 66

32829576

32829576

86 297 85
86297 95

5037330
50,373 30

42369 92
42,368 92

978632
978632

52156 24

5215624

186537
1,86537

4,833 01
4,833 01

4175890
41758 90

48,457 28

4845728

965063
9650 63

4167387
4167387

26 55092
26,550 92

7787542

7787542

3644 30
3644 30

5466 45
546645

182215
182215

1093280
1093290

911075
8,11075

1,82215
182215

2185579
2186579

396
7.003 96

1,359 26
1359236

1,365 14
1,365 14

607362
607362

345738
345738

682 54
682 54

6,236 33
623833

1,674 26
1674 26

906033
906033

B7 703 46

87,703 46

-7,482 07
-7,48207

26,126 13
-26,126 13

873005
-8,790 05

-2034 98
-2034 98

-10 82503

-10 82503

101614
1016 14

258475
256475

21086 63
2108663

24,667 52

24 667 52

117118
117116

497078
497078

966 85
-966 85

517508

517509

1,627 59
162759

243857
2,43857

81343
81343

515279
515278

414634
414634

82369
823 6%

6,900 05
690005

10/26/2010

10/26/2010

10/26/2010

1072672010

10/26/2010

10/26/2010

2712014

11412010

11/3/12010

114372010

11/472010

22712014

10/11/2010

12/10/2010

2712014

6/18/2010

6/18/2010

711912010

4/18/2011

411872011

411972011

472012011

42172011

421720114

wsron

000
10/26/2010

000
1012972010

000
10/25/2010

000
10/29/2010

000
10/29/2010

oao

10/29/2010

000
2/10/2011

000
11/972010

000

000

11/8/2010

000

11/8/2010

000

11/9/2010

000
2/10/2011

000

Qoo

10/14/2010

000

12/15/2010

000
2/10/2011

000

000

6/23/2010

000
62372010

000
7/22/12010

000

000

472512011

000
472512011

000
472572011

000

412612011

000
412772011

000
412772011

ooo
51072011

000

700386
7003 96
1000000
1,359 36
1359 36
1000000
1,365 14
1,365 14
1000000
6,073 62
6,07362
1000000
345738
3457238
1000000

682 54

682 54

1000000
6,236 33
6236 33
1 000000
1,674 26
1,674 26
1000000
9,060 33
9,060 33

87 703 46
87,703 46

1000000
-7,482 07
-7 48207

1000000
-26126 13
-26126 13

1000000
-8 780 05
-8,790 05
1000000
-2034 98
-2034 98

-10 82503
1082503

1000000
1016 14
101614

1000000
256475
256475
1000000
21,086 63
2108663

24,667 52
24 667 52

1000000
117116
117116

1000000
497078
497078

1000000

-966 85
-966 85

517509
517509

1000000
1627 59
1,627 59
1000000
243857
2,438 57
1000000

81343

81343

1000000
515279
515278

1000000
414634
4,146 34

1000000

823 69
82369

1000000
630005
6,900 05




716495106 Total

05CH 747081103
114BBF02229

05C1 717124100
114BBF02230

0s5C1 718172109
104BJH02086

05C1 718172109
104BLIC1597

05C1 718172109
114B8F02231

718172109 Total

0sC1 723787107
114BBF02232

05C1 726505100
1148BF02233

osc1 731068102
114BBF02234

05CJ 73172K104
104BID00099

0sCJ 73172K104
104BJG00563

05CJ 73172K104
1048JG00S80

73172K104 Total

05CS 73755L107
104BKC02199

Ds5CS 73755L107
104BHO00044

737550107 Total

05C1 74005P104
114BBF02235

05C1 741447108
114BBF02270

05C5 741447108
104BKC02200

05C5 741447108
11AWAS01281

05CS 741447108
114FBB0008S

CXL

0sCs 741447108
114BBB03028

05C1 741447108
104BLID1598

741447108 Total

05Ct 742718109
104BJH02066

05C1 742718109
104BLID1588

0sCt 742718109
114BAL02085

05C1 742718109
114BBF02236

PFIZER INC
766

PHARMACEUTICAL PRODUCT DEVEL
767

PHILIP MORRIS INTERNATIONAL
176

PHILIP MORRIS INTERNATIONAL
289

PHILIP MORRIS INTERNATIONAL
768

PIONEER NATURAL RESOURCES CO
769

PLAINS EXPLORATION + PRODUCT
770

POLARIS INDUSTRIES INC
7

POLYCOM INC
730

POLYCOM INC
806

POLYCOM INC
809

POTASH CORP OF SASKATCHEWAN
029

POTASH CORP OF SASKATCHEWAN
768

PRAXAIR INC
772

T ROWE PRICE GROUP INC
08

T ROWE PRICE GROUP INC
030

T ROWE PRICE GROUP INC
085

T ROWE PRICE GROUP INC
085

T ROWE PRICE GROUP INC
093

T ROWE PRICE GROUP INC
290

PROCTER + GAMBLE CO/THE
157

PROCTER + GAMBLE CO/THE
291

PROCTER + GAMBLE CO/THE
4n

PROCTER + GAMBLE CO/THE
773

§ 850 000

358 000

56 000

124 000

1117 000

58 000

70 000

50 000

5143 000

2189 000

1011000

460 000

1,430 000

206 000

325000

2,415 000

795 000

-795 000

795 000

22 000

76 000

94 000

106 000

1588 000

Local 76 566 95
Base 76 566 95
COMMON STOCK USD 05

Local 111,334 85
Base 111,334 85
COMMON STOCK USD 05

Local 10,028 33
Base 10,028 38
COMMON STOCK NPV

Local 316730
Base 3,167 30
COMMON STOCK NPV

Local 738950
Base 738950
COMMON STOCK NPV

Local 65,527 10
Bese 65,527 10

Locs! 76,083 90
Base 76083 90

COMMON STOCK USD 01
Local 556557
Base 5565 57

COMMON STOCK USD 01

Local 260254
Base 260254
COMMON STOCK USD 01

Local 387342
Base 397342

COMMON STOCK USD 0005

Local 143336 07
Base 143336 07
COMMON STOCK USD 0005
Local 59,67572
Base 5967572
COMMON STOCK USD 0005
Local 2771266
Base 2771266
Local 230724 45
Base 230724 45

COMMON STOCK NPV

Local 67 895 08
Base 67 895 08
COMMON STOCK NPV

Local 2090159%
Base 20901598

Local 27691107
Base 27691107

COMMON STOCK USD 01
Local 18,602 58
Base 19 602 58

COMMON STOCK USD 2

Local 2184939
Base 2184939
COMMON STOCK USD 2

Local 136 082 70
Base 136 082 70
COMMON STOCK USD 2

Local 5205531
Base 52055 31
COMMON STOCK USD 2

Local -52055 31
Base -52,055 31
COMMON STOCK USD 2

Local 5205519
Base 5205518
COMMON STOCK USD 2

Local 136745
Base 136749

Local 21135477
Base 21135477
COMMON STOCK USD1

Local 470052
Base 470052

COMMON STOCK USD1

Local EX:TaNA
Base sann
COMMON STOCK USD1

Local 6953 46
Base 685346
COMMON STOCK USD1

Local 102,666 98

54 664 49
54 664 49

21275276
212,75278

12,105 90
12,105 90

151052
1,510 52

3,344 72
334472

30129 42
3012842

34,984 66
34984 66

278864
278864

256269
256269

2756 50
2756 50

123197 14
123,187 14

52,436 04
5243604

2421783
2421782

199 851 01

199 851 01

46601 25
4660125

144 869 12
144 869 12

191,470 37
18147037

13567 16
13 567 16

1327032
1327032

42294 27
42,294 27

1392296
13922 96

-1392296
-1392296

1392296
1392286

898 30
898 30

7038585
70,385 85

298562
298562

369274
369274

4,164 15
4164 15

62,383 71

21,902 46
2190248

7201
-101,417 91
10141791

272014
-207752
-2,077 52

10/11/2010
165678
165678
12/10/2010
404478
404478
272011
35,397 68
3539768

41,089 24
4109924

27ron
2,776 93
277693

212011
3985
3985

272011
121692
121692

9/3r2010
2013893
2013893
10v8/2010
723968
723868
10/8/2010
3404 83
3,494 83

30,873 44
3087344

117272010
2129383
2128383

8/19/72010
64 146 87
B4 146 87

8544070
8544070

201
6,035 42
603542

2712011
857907
857907
117272010
8378843
9378843
172872011
38,13235
3813235
172872011
-3813235
-3813235
172872011
g1z
3813223
121072010
469 19
469 19

140 968 92
140 968 92

10/11/2010
1,714 90
1,714 90

121102010
227897
227897

171872011
2,789 31
278931

272014

40283 27

[

2112011

000

2/10/2011

000

10/1472010

000
1211572010

oo
271072011

ooo

000

2/10/2011

000

2/10/2011

Q00

211012011

¢oo0

9/9/2010

(o]
1011472010

000
10/14/2010

0co

000

11/5/2010

000
8/24/2010

000

000

2/102011

000

2/10/2011

000
111512010

000
27212011

oo0o
272011

000
2/2/2011

000
121572010

ooo

o0

1011472010

000

12/1572010

000
1121720114

oo
21072011

2190246
2190246

1000000
-101,417 91
10141794

1000000
-2,077 52
-2,077 52

1000000
165678
1,656 78
1000000
404478
404478
1000000
3539768
3539768

4109924
4109524

1000000
2,776 92
2,776 93

1000000
3585
3885

1000000
1216 92
1,216 92

1000000
2013893
20138 93

1 000000

7,239 68

723968
1000000

349483

3,494 83

30,873 44
3087334

1000000
21,293 83
2128383
1000000
64,146 87
64 146 87

8544070
8544070

1000000
603542
603542

1000000
8579 07
857907
1000000

93788 43

9378843
1000000

3813235
3813235
1000000

3813235

43813235
1000000

3813223

3813223
1000000

469 19
469 19

140 968 92
140,968 52

1000000
171490
171490

1000000
2,278 97
2,278 97
1000000
2,789
278931
1000000
40,283 27




742718109 Total

05C6 742962103
111MDE33955

05C6 742962103
111MDE33357

05C6 742962103
111MDE33958

05C6 742962103
111MDE33962

05C6 742962103
111MDEJ3968

05C6 742962103
111MDF30176

05Cé 742962103
111MDG35226

05CE 742962103
111MDH21782

05C6 742962103
111MDH21784

05CB 742962103
111MDH21787

05C6 742962103
111MDH35426

05C6 742962103
111MDH35428

05Cé 742962103
111MDH35430

05C8 742962103
111MDI08530

05Cé 742962103
111MDK27969

05C6 742962103
111MDK27972

05C8 742962103
111MDK27974

05C8 742962103
111MDK28061

05Cs 742962103
111MDK28065

05C6 742962103
111MDK28067

05C6 742962103
111MDL29632

05C6 742962103
111MDL29635

0sce 742962103
111MDL29638

05C6 742962103
111MDN27306

05C6 742962103
111MDN27308

0sce 742962103
111MDN27310

05C8 742962103
111MDN27345

05C6 742962103
111MDN27347

05Cé 742962103
111MDN27349

05C6 742862103

PRIVATEBANCORP INC
121

PRIVATEBANCORP INC
122

PRIVATEBANCORP INC
123

PRIVATEBANCORP INC
124

PRIVATEBANCORP INC
125

PRIVATEBANCORP INC
134

PRIVATEBANCORP INC
147

PRIVATEBANCORP INC
150

PRIVATEBANCORP INC
151

PRIVATEBANCORP INC
152

PRIVATEBANCORP INC
166

PRIVATEBANCQRP INC
167

PRIVATEBANCORP INC
168

PRIVATEBANCORP INC
169

PRIVATEBANCORP INC
215

PRIVATEBANCORP INC
218

PRIVATEBANCORP INC
297

PRIVATEBANCORP INC
218

PRIVATEBANCORP INC
219

PRIVATEBANCORP INC
220

PRIVATEBANCORP INC
235

PRIVATEBANCORP INC
235

PRIVATEBANCORP INC
237

PRIVATEBANCORP INC
256

PRIVATEBANCORP INC
257

PRIVATEBANCORP INC
258

PRIVATEBANCORP INC
259

PRIVATEBANCORP INC
260

PRIVATEBANCORP INC
261

PRIVATEBANCORP INC

100 000

100 000

100 000

100 000

300 000

400 000

100 D00

100 000

400 000

100 000

200 000

400 000

400 000

300 000

100 000

200 000

100 000

100 000

100 000

100 000

100 000

100 000

400 000

100 000

100 000

100 000

100 000

100 000

100 000

Base

Locat
Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Locat

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Locat

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV

102 666 98

120 292 67
120 29267

150048
150048

150189
1,501 89

1,498 41
149841

1,50157
150157

443094
4,480 94

589324
599324

144766
1,447 66

142574
142574

5,703 82
570389

142588
142588

289826
2898 26

5,801 36
5,801 36

578388
578388

4367 91
436791

141079
141079

2,82074
282074

1410 66
141066

141151
141151

1409 80
1,409 80

141064
141064

1233855
138855

1,397 17
1,397 47

5,591 01
559101

140221
140221

140205
140205

140277
140277

140144
140144

140185
140185

140213
140213

6238371

73226 22
73226 22

867 16
867 16

867 16
867 16

867 16
867 16

867 16
867 16

260149
260149

3,468 65
3,468 65

867 16
867 16

867 16
867 16

3,468 65
346865

867 16
867 16

173433
173433

346865
3468 65

346865
3,468 65

2,601 49
260149

867 16
867 16

1,734 33
1,734 33

867 16
867 16

867 16
867 16

867 16
867 16

867 16
867 16

867 16
867 16

867 16
867 16

346865
346865

867 16
867 16

867 16
867 16

867 16
867 16

867 16
867 16

867 16
867 16

867 16
867 16

327

47 066 45
47 066 45

472011
633 32
633 32

41712014
63473
63473

472011
63125
63125
472011
634 44
634 44
47,2011
188945
1,889 45
4/82011
2,524 59
252459

411472011

580 50

580 50
4122011

558 58

558 58
411212011

223524

223524
411212011

55872

55872
411272011

116393

116393
411272011

23327

23327
411272011

23523

231523
4/13/2011

1766 42

1,766 42
4152011

54363

54363
4/15/2011

1,086 41

1086 41
4/15/2011

543 50

543 50

4/15/2011

544 35

544 35
41152011

54264

54264
41152011

54348

54348
4/18/2011

53139

53138
4/1872011

53001

530 01
411872011

212238

212236
472012011

53505

53505
472072011

534 89

534 83
412072011

53561

53561
4/2072011

534 28

534 28
472012011

534 69

534 69

41202011
534 97
534 97

472572011

000

000

4122011

000
4/12/2011

000
41212011

000
4122011

000
41272011

000
4132011

000

411472011

000
4/15/2011

000
41152011

000
4/15/2011

000
41182011

000
4/15/2011

coo
411512011

000
41182011

000
42012011

000
412012011

o000
472012011

000
4/20/2011

000
412072011

000
4/20/2011

Qoo
472172011

000
42172011

000
4217201

000
412612011

000
472612011

000
4/26/2011

000
4/26/2011

000
412672011

000
4/2612011

000
472872011

40283 27

47 066 45
47 066 45

1000000
63332
63332

1000000
63473
83473

1000000
63125
63125

1000000
634 41
634 41

1000000
188945
1,888 45
4 000000
252459
2524 59

1000000
580 50
580 50

1000000
558 58
558 58

1000000

2,235 24

2,235 24

1000000
55872
55872

1000000

116393

116383

1000000

23271

23271

1000000

231523

231523

1000000

1,766 42
1766 42

1000000
54363
543 63

1000000

1086 41

1086 41

1000000
543 50
543 50

1000000
544 35
544 35

1000000
54264
54264

1000000
54348
54348

1000000
53139
53139

1000000
530 01
530 01

1000000

2,12236

212236

1000000
53505
53505

1000000
534 89
534 89

1000000
53561
53561

1000000
534 28
51428

1000000
534 69
53469

1000000
534 97
534 97

1000000




111MDQO8419

05C8 742062103
111MDQ08421

05C6 742962103
111MDQ08424

05C6 742962103
111MDQ08426

05C6 742962103
111MDR18239

05C6 742962103
111MDR18243

05C6 742962103
111MDR18245

05C6 742962103
111MDS20678

05C6 742562103
111MDS20680

05C6 742962103
111MDS20683

05C6 742962103
111MDS20695

05CB 742962103
111MDT24718

05C6 742962103
111MEB24127

05C6 742962103
111MEB24129

05C6 742862103
111MED15800

05C6 742962103
111MED15802

05C6 742962103
111MEG32245

05C6 742962103
111MEG32247

05C6 742862103
111MEH32310

05C6 742962103
111MEH32314

05C6 742962103
111MEH32341

05C6 742962103
111MEI244 18

05C8 742862103
111ME24418

05C8 742962103
111MEI24421

05C6 742962103
111MEI28061

05Cé 742962103
111MEI28063

oscs 742962103
111MEJ28451

Q5C6 742962103
111MEL25892

05C6 742962103
111MEL25917

05C6 742862103
111MEL25921

05C6 742962103
111MEL25834

05C8 742962103
111MEL25837

275

PRIVATEBANCORP INC
276

PRIVATEBANCORP INC
2

PRIVATEBANCORP INC
278

PRIVATEBANCORP INC
281

PRIVATEBANCORP INC
282

PRIVATEBANCORP INC
283

PRIVATEBANCORP INC
289

PRIVATEBANCORP INC
290

PRIVATEBANCORP INC
291

PRIVATEBANCORP INC
292

PRIVATEBANCORP INC
304

PRIVATEBANCORP INC
a2

PRIVATEBANCORP INC
322

PRIVATEBANCORP INC
326

PRIVATEBANCORP INC
327

PRIVATEBANCORP INC
340

PRIVATEBANCORP INC
341

PRIVATEBANCORP INC
352

PRIVATEBANCORP INC
353

PRIVATEBANCORP INC
54

PRIVATEBANCORP INC
378

PRIVATEBANCORF INC
379

PRIVATEBANCORP INC
380

PRIVATEBANCORP INC
285

PRIVATEBANCORP INC
286

PRIVATEBANCORP INC
392

PRIVATEBANCORP INC
406

PRIVATEBANCORP INC
407

PRIVATEBANCORP INC
408

PRIVATEBANCORP INC
409

PRIVATEBANCORP INC
410

100 000

100 000

100 000

100 000

100 000

400 000

100 000

100 000

400 000

700 000

900 000

500 000

100 000

100 000

600 000

300 000

600 000

100 000

100 000

100 000

200 000

100 000

400 000

100 000

200 000

100 000

100 000

100 000

500 000

200 000

300 000

Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Bage

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Lacal

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

COMMON STOCK NPV
Local

Base

420984
4,209 84

1404 51
1404 51

1,403 02
1,403 02

1404 35
1,404 35

1,475 55
147555

147983
147983

590188
590188

1526 62
1,526 62

1,527 63
1,527 63

610304
6,10304

1064588
1064588

14 234 39
14,234 39

788639
788639

157287
157287

1597 58
1597 58

9518 81
951881

467724
4587721

9350 16
8350 16

1,564 61
1564 61

1563 84
156384

156115
156115

315073
315073

1,575 63
157563

629587
6295 87

157587
157587

314313
314313

154198
154198

155365
155365

155164
1,551 64

7,754 40
775440

310944
310944

464304
464304

260149
2,60149

867 16
867 16

867 16
867 18

867 16
867 16

867 16
867 16

867 16
867 16

3468 65
346865

867 16
867 16

867 16
867 16

346865
346865

607014
6,070 14

7,804 47
7804 47

4,33582
433582

8567 16
867 16

867 16
867 16

520298
520298

260143
260149

$20298
520298

867 16
867 16

867 16
867 16

867 16
867 16

173433
173433

867 16
867 16

3468 66
3468 66

867 16
867 16

1,734 33
173433

867 16
867 16

867 16
867 16

867 16
867 16

4,33582
4,33582

173433
173433

2,60148
2,60148

08 35

160835
412512011

53735

537 35
47252011

53588

53586
412512041

53719

537 19

412672011

608 33

608 33
412612011

61267

61267
412612011

24323

243323
4212011

65946

65946
41212011

660 47

660 47
412772011

2,634 39

263439

412712011
457574
457574
472872011
642992
6429 92
5/3r2011
355057
355057
51312011
70571
70571
5/52011
73042
73042
5152011
431583
431583
51072011
207572
207572
511072011
4147 18
4147 18
51172011
697 45
697 45
51172011
696 68
696 68
511172011
69399
693 93

S/1272011

141840

1,416 40
5/12/2011

708 47

708 47
81272011

282121

2,827 21
§/1272011

708 71

708 71
51212011

1408 80

1408 80
511312011

674 82

67482
51772011

686 49

686 49
511712011

684 48

684 48
5/17/2011

341858

3,41858
5172011

1,375 11

137511
51772041

2,04155

2,04155

000
412872011

000
42812011

000
41282011

000
472972011

000
41292011

000
4/29/2011

000
5272011

000
/2120114

000
§/272011

000
5212011

000
5312011

o000
612011

000
/672011

000
511012011

000
51072011

000
5132041

000
5132011

000
5/16/2011

000
S16/20114

000
51672011

000
1772011

000
5/17/2011

000
8172011

000
8172011

000
1712011

000
5/182011

000
5/20/2011

000
572072011

000
§/20:2011

000
572012011

oo0
52012011

000

1608 35
1608 35
1000000
537 35
537 35

1000000
535 88
535 88

1000000
53719
53719

1000000
608 39
608 39

1000000
61267
61267

1000000

243323

243323

1000000
659 46
659 46

1000000
660 47
660 47

1000000

263439

263439

1000000
4571574
457574
1000000
642932
642992
1000000
355057
355057
1000000
705714
70571
1000000
73042
73042
1000000
431583
431583
1000000
207572
207572
1000000
414718
414718
1000000
697 45
697 45
1000000
696 68
696 68
1000000
693 99
693 99

1000000
1416 40
1416 40
1000000
708 47
708 47
1000000
28272
2827 2%
1000000
708 71
708 71
1000000
1408 80
1408 80
1000000
674 82
674 82
1000000
68649
68649
1000000
684 48
684 48
1000000
341858
341858
1000000
131511
137511
1 000000
204155
204155




05C6 742962103
111MEM32455

0s5C8 742962103
111MEM32459

05C6 742962103
111MEM32469

05C6 742962103
111MEM32471

05Cs 742962103
T1IMEN29271

05C6 742962103
101MKD26856

742962103 Total

05C1 743263105
1148BF02237

05Cé 744320102
101MFF29697

05C6 744220102
101MFF29700

05C8 744320102
101MFF29758

05C6 744320102
101MFF29760

05C6 744320102
101MFF29883

05C6 744320102
101MFF29885

05C6 744320102
101MFU263B3

05C6 744320102
101MGA23491

05C6 744320102
101MGA23492

05C8 744320102
101MGC33852

0s5C1 744320102
114BBF02238

744320102 Total

05¢c1 745867101
114BBF02239

05C5 747525103
1048KC02201

05C1 747525103
104BLI01744

asc1 747525103
114BAL0O2116

05C4 747525103
114BAK00597

05C1 747525103
114BBF02240

747525103 Total

05C6 T4762E102
101MHR22052

05CE 74762E102
101MHR22077

05C6 74762E102

PRIVATEBANCORP INC
427

PRIVATEBANCORP INC
428

PRIVATEBANCORP INC
430

PRIVATEBANCORP INC
431

PRIVATEBANCORP INC
434

PRIVATEBANCORP INC
716

PROGRESS ENERGY INC
774

PRUDENTIAL FINANCIAL INC
332

PRUDENTIAL FINANCIAL INC
333

PRUDENTIAL FINANCIAL INC
34

PRUDENTIAL FINANCIAL INC
335

PRUDENTIAL FINANCIAL INC
336

PRUDENTIAL FINANCIAL INC
37

PRUDENTIAL FINANCIAL INC
410

PRUDENTIAL FINANCIAL INC
454

PRUDENTIAL FINANCIAL INC
455

PRUDENTIAL FINANCIAL INC
476

PRUDENTIAL FINANCIAL INC
775

PULTEGROUP INC
776

QUALCOMM INC
031

QUALCOMM INC
3

QUALCOMM INC
442

QUALCOMM iNC
523

QUALCOMM INC
m

QUANTA SERVICES INC
[}

QUANTA SERVICES INC
03

QUANTA SERVICES INC

100 000

100 000

100 000

200 000

100 000

800 000

477 000

300 000

100 000

200 000

300 000

100 000

625 000

1350 000

400 000

1,000 000

1125 000

274 000

425 000

3750000

43 000

44 000

675 000

1031000

200 000

400 000

COMMON STOCK NPV

Local 156877
Base 156877
COMMON STOCK NPV

Local 158851
Base 158851
COMMON STOCK NPV

Local 1,574 69
Base 157469
COMMON STOCK NPV

Local 3,12803
Base 312803
COMMON STOCK NPV

Local 160273
Base 160273
COMMON STOCK NPV

tocal 10692 28
Base 1069226

Local 218,673 96
Base 218,673 96

COMMON STQCK NPV

Local 21,719 20
Base 21,71920
COMMON STOCK USD 01

Local 16 296 83
Base 16 286 B3
COMMON STOCK USD 01

Local 543810
Base 5439 10

COMMON STOCK USD 01

Local 1086361
Base 10 86361
COMMON STOCK USD 01

Local 1642313
Base 1642313
COMMON STOCK USD 01

Local 543963
Base 543963
COMMON STOCK USD 01

Local 33 86130
Base 33,861 30
COMMON STOCK USD 01

Local 75262 84
Base 7526284
COMMON STOCK USD 01

Local 21,53275
Base 21,53275
COMMON STOCK USD 01

Local 53708 59
Base 53,708 59
COMMON STOCK USD 01

Local 6083076
Base 6083076
COMMON STOCK USD 01

Local 17.53045
Base 17 530 45
Local 317 18899
Base 317,188 99

COMMON STOCK USD 01

Local 325743
Base 325743
COMMON STOCK USD 0001
Local 170,922 10
Base 170,822 10
COMMON STOCK USD 0001
Local 2,109 54
Base 210954
COMMON STOCK USD 0001
Local 232139
Base 232139
COMMON STOCK USD 0001
Local 3480268
Bese 3480268
COMMON STOCK USD 0003
Local 56985 24
Base 56 985 24
Local 267 14085
Base 267 140 95

COMMON STOCK USD 00001

Local 360339
Base 360329
COMMON STOCK USD 00001
Local 7,184 15
Base 7.184 15
COMMON STOCK USD 00001

867 16
867 18

867 17
867 17

867 17
867 17

173433
173433

867 16
867 16

780445
7804 46

127 47289

127 47289

18953 86
18953 86

776820
776820

2,588 40
258940

5,178 80
5,178 80

776820
776820

258940
2589 40

16 18376
16,18376

34,956 92
34 956 92

10 357 61
10 357 61

25,894 01
25,894 01

2913077
2913077

17 890 08
17 890 08

160 307 15
160,307 15

8,372133
8,37233

126074 74
126074 74

1754 56
1754 56

178536
179536

2559800
25598 00

42068 67
42068 67

197,291 33
197,281 33

484927
4,849 27

9698 5
969853

182011
70161
70161

5/1872011
72134
72134
571872011
707 52
707 52
51872011
139370
139370
5/15/2011
73557
73557
11/472010
288780
288780

9120107
91,201 07

arrzon
2,765 34
276534

6/8/2010
852863
852863

6/8/2010
284970
284970

6/8/2010

5684 81

5684 81
6/8/2010

8654 93

8,654 93
6/8/2010

2,85023

285023
6/8/2010

17,677 54

1767754

6/29/2010

40 305 92

40305 92
71112010

1117514

1117514
712010

2781458

2781458
71612010

31699 99

31693 99
2712011

-358 63

-35963

156,881 84
156 881 64

2772011
-511490
-511490

11722010
44 847 36
44,847 36
12/10/2010
354 98
354 98
171872011
526 03
526 03
11472011
9204 68
820468
272011
14 916 57
14 916 57

69 849 62
69 849 62

8/25/2010
-124588
-124588
8/25/2010
-2514 38
-2514 38
8/25/2010

52372011

000
52312011

000
572372011

000
5232011

000
512472011

000
11/9/2010

ooo

000

2/10/2011

000

6/11/2010

000
6112010

000

6/11/2010

0600
6/11/2010

000
/1172010

000
8/11/2010

000
71212010

000
7/712010

000
12010

000
7/8/2010

000
2/10/2011

000

000

2/10/2011

000

111512010

000
121152010

ooo0
12172011

000
1/20/2011

000
2102011

oo

oo

8/30/2010

oca
83072010

000
8/30/,2010

1000000
70161
70161

1000000
72134
72134

1000000
707 52
707 52

1000000

1,39370
139370

1000000
73557
73557

1000000

2,887 80

2,887 80

91,201 07
8120107

1000000
2,765 34
276534

1000000
852863
8,528 63
1000000
284970
2,848 70

1000000
5684 81
5684 81
1000000
8 654 93
8654 93
1000000
285023
285023
1 000000
17,677 54
17,677 54
1000000
40 305 92
40,305 92
1000000
1,175 14
1117514
1000000
27,814 58
2781458
1000000
3169999
3168999
1000000
-358 63
-358 63

156 881 84
156,881 84

1000000
-5114 90
-5 114 90

1000000
44 847 36
44,847 36

1000000

354 98
354 98
1 000000
526 03
526 03

1000000

9204 68

9204 68

1000000
14 916 57
14 916 57

69 849 62
69 849 62

1000000
-1,24588
-1,24588
1000000
-2514 38
-2,514 38
1000000



101MHR22096

05C6 74762E102
101MHR22098

05C6 74762E102
101MHS26566

05Cs 74762E102
101MHS26568

05CB 74762E102
101MHS26534

05C8 74762E102
101MHT24734

05C6 74762E102
101MHT24736

05C8 74762E102
101MHT24742

05C6 74762E102
101MHT24744

0sCe 74762E102
101MHU17628

05C6 74762E102
101MHU17664

05C6 74762E102
101MHV27834

05C6 74762E102
101MHV27836

05Ce 74762E102
101MIA26154

05C6 74762E102
101MIB21404

05C6 74762E102
101MIB21406

05C6 74762E102
101MHO22427

05C8 74762E102
101MHO22429

05C6 74762E102
101MHO22479

05C6 74762E102
101MHO22481

05Ce 74762E102
101MHP18137

05C6 T4762E102
101MHP18139

05C6 74762E102
101MHP 18142

05Cs 74762E102
101MHP 18158

05C6 74762E102
101MHP 18168

05C6 74762E102
101MHQ18131

05C8 74762E102
101MHQ18157

T4T62E102 Total

05Ct 748341100
114BBF02241

05C6 750085100
101MKL26204

05C6 750086100
101MKL26207

010

QUANTA SERVICES INC
o1

QUANTA SERVICES INC
025

QUANTA SERVICES INC
026

QUANTA SERVICES INC
027

QUANTA SERVICES INC
046

QUANTA SERVICES INC
047

QUANTA SERVICES INC
048

QUANTA SERVICES INC
049

QUANTA SERVICES INC
074

QUANTA SERVICES INC
075

QUANTA SERVICES INC
086

QUANTA SERVICES INC
087

QUANTA SERVICES INC
093

QUANTA SERVICES INC
141

QUANTA SERVICES INC
142

QUANTA SERVICES INC
846

QUANTA SERVICES INC
847

QUANTA SERVICES INC
848

QUANTA SERVICES INC
849

QUANTA SERVICES INC
865

QUANTA SERVICES INC
866

QUANTA SERVICES INC
867

QUANTA SERVICES INC
868

QUANTA SERVICES INC
871

QUANTA SERVICES INC
a73

QUANTA SERVICES INC
876

QUEST DIAGNOSTICS INC
778

RACKSPACE HOSTING INC
02

RACKSPACE HOSTING INC
o]

500

200 000

700 000

700 000

300 000

100 000

700 000

100 000

400 000

900 000

200 000

400 000

300 000

700 000

1200 000

800 000

200 000

100 000

200 000

200 000

100 000

200 000

100 000

200 000

100 000

100 000

1000 000

50 000

100 000

500 000

tocal 899774
Base 889774
COMMON STOCK USD 00001
Local 3,608 75
Base 3,606 75
COMMON STOCK USD 00001
Local 12,783 18
Base 12,783 18
COMMON STOCK USD 00001
Local 12588 30
Base 12588 30
COMMON STOCK USD 60001
Local 5460235
Base 5460 35
COMMON STOCK USD 00001
Local 179862
Base 179862
COMMON STOCK USD 00001
Local 1257199
Base 12,571 99
COMMON STOCK USD 00001
Local 179916
Base 179916
COMMON STOCK USD 00001
Local 7 18807
Base 7 18807
COMMON STOCK USD 00001
Local 1621844
Base 1621844
COMMON STOCK USD 00001
Local 368149
Base 368149
COMMON STOCK USD 00001
Local 722483
Base 7,224 83
COMMON STOCK USD 00001
Local 537242
Base 537242
COMMON STOCK USD 0000+
Local 1281867
Base 12,81867
COMMON STOCK USD 00001
Local 22,22362
Base 2222362
COMMON STOCK USD 00001
Local 1481574
Base 1481574
COMMON STOCK USD 00001
Lacal 375911
Base 3759 11
COMMON STOCK USD 00001
Local 1,880 11
Base 1880 11
COMMDN STOCK USD 00001
Local 376108
Base 3,761 09
COMMON STOCK USD 00001
Local 376073
Base 376073
COMMON STOCK USD 00001
Local 1894 59
Base 1854 59
COMMON STOCK USD 0000t
Local 377785
Base 377785
COMMON STOCK USD 00001
Local 189542
Base 1,89542
COMMON STOCK USD 00001
Local 3,769 49
Base 3,769 49
COMMON STOCK USD 00001
Local 189542
Base 189542
‘COMMON STOCK USD 00001
Local 181451
Base 181451
COMMON STOCK USD 00001
Local 18 104 63
Base 18,104 69
Local 206,250 02
Base 206 250 02
COMMON STOCK USD 01
Local 284094
Base 294094

COMMON STOCK USD 001

Local 267165
Base 267165
COMMON STOCK USD 001

Local 13.277 82
Base 1327782

1212317
12,123 17

4,849 27
4 849 27

1697243
16,972 43

16,97243
16,97243

7.27390
727390

2,424 63
242462

1687244
16,972 44

2,424 63
242463

969853
969853

2182170
2182170

4,849 27
484927

9698 54
9698 54

727390
727390

16,872 44
1697244

2909560
29,085 60

19 397 07
19397 07

4,849 27
484927

242463
242463

484927
484927

484927
484927

242463
242463

4848 27
484827

242463
242463

484927
484927

242463
242463

242462
2424863

24,246 33
24,246 33

273,983 58

27398358

2,586 50
2586 50

109137
109137

5,456 86
5456 86

%12543
-312543

8/25/2010

-1,242 52

-1.242 52
8/26/2010

4,189 25

-4,189 25
8/26/2010

-4384 13

-4,384 13
8/26/2010

-1,81355

-181355
az12010

626 01

-626 01
812112010

-4 400 45

-440045
8/2712010

£25 47

£25 47
8/2712010

-2,51046

-251045
8/3072010

-5603 26

-5603 26
&/3072010

-116778

-116778
81312010

-2,47371

247371

873172010
190148
-1.901 48
9/1/2010
415377
-415377
9/2/2010
-687198
-687198
9/272010
-4 58132
-4 58133
872072010
-1090 16
-1,090 16
872072010
-544 52
-544 52
8/20/2010
-1,088 18
-1,088 18
8/2072010
-1088 54
1,088 54
872372010
-53004
-53004
8/2372010
1,071 32
-1,07132
8/23/2010
-529 21
-529 21

872372010
-1,07378
107878
/2372010
-528 21
-528 21
82472010
-610 12
-610 12
872412010
614164
-6 14164

-67 73356
67 73356

2o
354 44
35444

11/1672010
1580.28
1580.28

11/1672010
782096
782096

000

8/30/2010

000
312010

000
3472010

000
83172010

000
9112010

000
9/1/2010

000
9/1/2010

000
9172010

000
9/2/2010

000
9/2/2010

000
/372010

000

8/3/2010

000
/7/2010

000
9/8/2010

000
«8/2010

o000
6/25/2010

000
8/25/2010

000
8/25/2010

000
82512010

000
&26/2010

000
&26/2010

000
8/26/2010

oo
&/26/2010

ooo
&/26/2010

o o0
82712010

000
&/2712010

000

000

2/10/20114

aoo

1171972010

o000
11/1972010

o600

-312543
3,125 43

1000000
-1,242 52
-124252
1000000
4,189 25
-4 189 25
1000000
4384 13
-4 384 13

1000000
-1,81355
1,813 55
1000000
-626 01
-626 0%
1000000
4,400 45
4,400 45
1000000
62547
-625 47

1 000000
251046
251046
1000000
560326
5,603 26
1000000
-1,167 78
-116778
1000000
247374
247371

1000000
-1,90148
-190148
1000000
415377
415377
1000000
6587198
-6 87138
1000000
-4 58133
-4 58133
1000000
-1090 16
-1080 16
1000000
-544 52
-544 52

1 000000
-108818
-1,088 18
1000000
-1088 54
1088 54
1000000
-530 04
-530 04
1000000
-1,07132
-1,07132
1000000
-528 21
-529 21

1000000
-107978
-107878
1000000
529 21
529 21
1000000
610 12
61012
1000000
-6 14164
614164

-67 73356
-67 73356

1000000
354 44
354 44

1 000000
1,580 28
1,580 28

1000000
7.820 96
782096




05C8 750086100
111MDD28168

05Cs 750086100
111MDD28170

05C6 750086100
111MDD28172

05C6 750085100
111MDD28174

05C6 750086100
111MDE16033

05C6 750086100
111MDE16036

05C6 750086100
101MIU27583

0sC6 750086100
101MIU27602

05C6 750086100
101MIU27612

05Cé 750086100
101MJA36181

05C6 750086100
111MAM28102

05C6 750086100
111MAM28104

05C6 750086100
101MJJ31422

05Cé 750086100
101MJJ31426

05C6 750086100
101MJK29214

05C6 750086100
101MJK29230

05C6 750086100
111MBL28054

D5C6 750086100
101MKB17001

05Cé 750086100
101MKB17014

05Cs 750086100
101MKB17016

05C6 750086100
101MKF21006

D5CE 750086100
101MKF21009

05cs 750086100
101MKF21057

05C6 750086100
101MKG16136

05C8 750086100
101MKG16169

05C6 750086100
101MKG18172

05C6 750086100
101MKJ27805

05C6 750086100
101MKJ27809

750086100 Total

05C6 750236101
101MHC24129

05C6 750238101
101MHC24131

RACKSPACE HOSTING INC
104

RACKSPACE HOSTING INC
105

RACKSPACE HOSTING INC
106

RACKSPACE HOSTING INC
107

RACKSPACE HOSTING INC
112

RACKSPACE HOSTING INC
113

RACKSPACE HOSTING INC
338

RACKSPACE HOSTING INC
339

RACKSPACE HOSTING INC
340

RACKSPACE HOSTING INC
360

RACKSPACE HOSTING INC
417

RACKSPACE HOSTING INC
418

RACKSPACE HOSTING INC
491

RACKSPACE HOSTING INC
493

RACKSPACE HOSTING INC
509

RACKSPACE HOSTING INC
510

RACKSPACE HOSTING INC
605

RACKSPACE HOSTING INC
667

RACKSPACE HOSTING INC
668

RACKSPACE HOSTING INC
€69

RACKSPACE HOSTING INC
751

RACKSPACE HOSTING INC
752

RACKSPACE HOSTING INC
753

RACKSPACE HOSTING INC
790

RACKSPACE HOSTING INC
791

RACKSPACE HOSTING INC
792

RACKSPACE HOSTING INC
883

RACKSPACE HOSTING INC
884

RADIAN GROUP INC
709

RADIAN GROUP INC
710

225 000

100 000

100 000

200 000

100 000

200 000

100 000

100 000

100 000

700 000

200 000

800 000

400 000

200 000

600 000

100 000

500 000

100 00O

500 000

2,300 000

200 000

100 000

200 000

400 000

100 000

100 000

900 000

200 000

700 000

200 000

COMMON STOCK USD 001
Local 940575
Base 940575
COMMON STOCK USD 001
Local 4,191 56
Base 419156

COMMON STOCK USD 001

Local 418217
Base 418217
COMMON STOCK USD 00t

Local 8,369 85
Base 8,369 85
COMMON STOCK USD 001

Local 422928
Base 422028
COMMON STOCK USD 001

Local 8,476 19
Base 8,476 19
COMMON STOCK USD 001

Locat 2,583 45
Base 258345
COMMON STOCK USD 001

Local 257209
Base 2,57209
COMMON STOCK USD 001

Locel 257266
Base 257286
COMMON STOCK USD 001

Local 17,956 09
Base 17 956 09
COMMON STOCK USD 001

Local 620768
Base 620768
COMMON STOCK USD 001

Local 24638 40
Base 2463840
COMMON STOCK USD 001

Local 954385
Base 9,543 95
COMMON STOCK USD 001

Local 4,690 08
Base 469008
COMMON STOCK USD 001

Local 14093 76
Base 14083 76
COMMON STOCK USD 001

Local 235863
Base 2,35863
COMMON STOCK USD 001

Local 18,304 42
Base 19,304 42
COMMON STOCK USD 001

Local 272645
Base 2,726 45
COMMON STOCK USD 001

Local 13657 51
Base 13 657 51
COMMON STOCK USD 001

Local 62 650 94
Base 62,650 94
COMMON STOCK USD 001

Local 527841
Base 527841
COMMON STOCK USD 001

Local 263828
Base 263828
COMMON STOCK USD 001

Local 5,256 91
Base 5,256 91
COMMON STOCK USD 001

Local 1071853
Base 10,718 53
COMMOCN STOCK USD 001

Local 270254
Base 270284
COMMON STOCK USD 001

Locat 268443
Base 2684 43
COMMON STOCK USD 001

Local 2532332
Base 2532332
COMMON STOCK USD 001

Local 563888
Base 563888
Local 300,602.28
Base 300602.28

COMMON STOCK USD 001

Local 491744
Base 491744
COMMON STOCK USD 001

tocal 141521

245559
245559

1,091 37
1,00137

109137
108137

218274
218274

109137
1,091 37

218274
218274

109137
1,091 37

109137
1,091 37

108137
109137

7.639 60
763960

218274
218274

8,730 97
B 73097

436548
4,365 48

2,18274
218274

6548 23
6548 23

109137
109137

5,456 86
5,456 86

109137
109137

5456 86
5456 86

2510153
2510153

218274
2,18274

1,09137
109137

218274
218274

436548
436548

108137
108137

109137
109137

9,822 34
9,822 34

218274
218274

11377542
11377542

6,033 36
603338

172382

4/6/2011
§950 16
6950 18

4182011
3,100 19
3,100 19

4162011
3,090 80
3090 80
41612011
6,187 11
6,187 11
472011
31379
313791
472011
629345
6,293 45
9/30/2010
1,49208
1,492 08
9/30/2010
148072
1,48072
973072010
148149
148149
10/172010
10,316 49
1031649
120720114
4024 94
402494
172012011
15,907 43
15507 43
10/14/2010
517847
517847

10/14/2010
2,507 34
2507 34
10/15/2010
754553
754553
10/15/2010
1267 26
1267 26
2/18/2011
13847 56
13847 56
11/2/2010
163508
1,635 08
11/212010
820065
820065
117212010
37 54941
37549 41
11/8/2010
309567
309567
11/872010
1546 91
1546 91
11/8/2010
307417
307417
11572010
6235305
6,353 05

11/9/2010
161157
161157
11/8/2010
153308
153306
11/12/2010
15,500 98
15,500 98
1111272010
345614
3456 14

186 826 86
186,826 85

/412010
-111585
-111585
/412010
-308 61

41172011

000
411720114

000

4/1172011

000
41172011

000
412/2011

000
4/12/2014

coo
10/5/2010

000
10/5/2010

000
10/5/2010

000
10/6/2010

000
172572011

000
1/25/2011

000
10/19/2010

000
10/19/2010

000
107202010

000
1072072010

000
2/22/2011

000
11/5/2010

000
11/5/2010

oo
11/5/2010

000
11/1212010

000
11/1272010

000
11/1272010

000
111572010

000
111572010

000
11/15/2010

000
1447/2010

000
1111712010

000

000

82010

000
8/9/2010

1000000
69850 16
8950 16
1000000
310019
3,100 19

1000000
2,090 80
3,090 80
1000000
6,187 11
6,187 11
1000000
313791
313791
1000000
629345
6,29345
1000000
1,492 08
1,492 08
1000000
148072
1,480 72
1000000
1,481 49
148149
1000000
10316 49
10316 49
1000000
402494
402494
1000000
15907 43
15307 43
1000000
517847
517847

1000000
2507 34
2507 34
1000000
7,545 53
7,54553
1000000
126726
126726
1000000
13,847 56
13 847 56
1000000
163508
163508
1000000
8200 65
820065
1000000
37 549 41
37,549 41
1000000
309567
309567
1000000
1,546 91
1546914
1000000
307417
307417
1 000000
635305
635305

1000000
161157
161157

1000000
159306
1,593 06

1000000

15,500 88
15,500 98

1000000
245614
3456 14

186 826 86
186 826 85

1000000
-1,11595
-111595
1000000

-308 61




05C6 750236101
101MHC26578

05cé 750236101
101MHC26596

05C6 750236101
101MHC28743

05C6 750236101
101MHD26521

05C6 750236101
101MHD26543

05C6 750236101
101MHD26681

05CE 750236101
101MHD26683

05C6 750236101
101MHE 18381

05C6 750236101
101MHE 18414

05C8 750236101
101MHF 21480

05C6 750236101
101MHF21481

05C6 750236101
101MHF21485

05C6 750236101
101MHF21498

05C6 750236101
101MHF21500

05C6 750236101
101MHF21502

05C8 750236101
101MHF21504

05C6 750236101
101MHG29784

750236101 Total

05C1 750438103
114BBF02242

05C1 750017106
114BAL02130

nsc1 750917106
114BBF02243

750917108 Total

0sC1 755111507
114BBF02244

05C6 756577102
101MKL27103

05Cé 756577102
101MKL27106

D5C6 756577102
101MKL27113

05C6 756577102
101MKL27115

05C6 756577102
101MKL27118

05C6 756577102
101MKL27132

0sce 756577102

RADIAN GROUP INC
724

RADIAN GROUP INC
725

RADIAN GROUP INC
728

RADIAN GROUP INC
735

RADIAN GROUP INC
738

RADIAN GROUP INC
746

RADIAN GROUP INC
747

RADIAN GROUP INC
759

RADIAN GROUP INC
760

RADIAN GROUP INC
m

RADIAN GROUP INC
774

RADIAN GROUP INC
775

RADIAN GROUP INC
778

RADIAN GROUP INC
77

RADIAN GROUP INC
778

RADIAN GROUP INC
79

RADIAN GROUP {NC
788

RADIOSHACK CORP
779

RAMBUS INC
456

RAMBUS INC
780

RAYTHEON COMPANY
781

RED HAT INC
04

RED HAT INC
05

RED HAT INC
06

RED HAT INC
174

RED HAT INC
173

RED HAT INC
09

RED HAT INC

200 000

1000 000

100 000

1100 000

1600 000

1,700 000

900 000

1900 000

700 000

300 000

300 000

400 000

200 000

100 000

300 000

500 000

1900 000

234 000

86 000

4 000

407 00D

400 000

300 000

100 000

400 000

100 000

300 000

Base 141524

COMMOQON STOCK USD 001
Loce! 1,409 91
Base 1,409 81
COMMON STOCK USD 001
Local 7086178
Baze 706478
COMMON STOCK USD 001
Local 70827
Base 708 27

COMMON STOCK USD 001

Local 8,334 11
Base 8334 11
COMMON STOCK USD 001

Local 12126 5%
Base 12126 54
COMMON STOCK USD 001

Local 1263435

Base 12634 35
COMMON STOCK USD 001

Local 6,700 56
Base 6,700 56
COMMON STOCK USD 001

Local 1464818
Base 14,648 18
COMMON STOCK USD 001

Local 5,404 88
Base 5404 88
COMMON STOCK USD 001

Local 222023

Base 222023
COMMON STOCK USD 001

Local 222494
Bese 222404
COMMON STOCK USD 001

Local 295627
Base 295627
COMMON STOCK USD 001

Local 147883
Base 1478893
COMMON STOCK USD 001

Local 740 69
Base 740 69
COMMON STOCK USD 001

Local 223048
Base 223046
COMMON STOCK USD 001

Local 370993
Base 370883
COMMON STOCK USD 00t

Lacal 13597 68
Base 1359768

Local 104,520 30
Base 104 520 30
COMMON STOCK USD1

Local arogas
Base 371928
COMMON STOCK USD 001

Local 2,036 18
Base 203618
COMMON STOCK USD 001

tocal 8558
Base 8559

Local 212177
Base 2121177

COMMON STOCK USD 01

Local 2085224
Basge 20,852 24
COMMON STOCK USD 0001

Local 1635288
Base 16 35288

COMMON STOCK USD 0001

Local 1231779
Base 1231779
COMMON STOCK USD 0001

Local 409346
Base 409946
COMMON STOCK USD 0001

Local 16,389 00
Base 16,389 00
COMMON STOCK USD 0001

Local 410899
Base 410898
COMMON STOCK USD 0001

Local 1228779
Base 1228778
COMMON STOCK USD 0001

172382

172382
172382

861908
861908

86191
86191

948099
948099

1379053
13,790 53

14,652 43
14,652 43

775717
775717

1637625
16,376 25

603336
603336

258572
2,58572

258572
258572

344763
3447863

172382
172382

86191
86181

258572
258572

430954
430954

16 376 26
16 376 26

12152904
12152904

5468 28
5468 28

251981
251981

104 99
104 99

2624 80
2,624 80

20 895 52
20,895 52

737540
737540

553155
553155

184385
1,843 85

737540
737540

184385
184385

553155
553155

8 61

/412010
-31391
-31394
8472010
-1557 30
-1,557 30
/42010
-153 84
-15364

8&/5/2010
-114688
-114688

8/572010
-1664 02
1,664 02
8/572010
201808
-201808
8/5/2010
-1056 61
-1 056 61
8/6/2010
-172807
172807

8/6/2010
-628 48
62848

8872010
-36549
-36549

/972010
-360 78
-36078

8/9/2010
-481 36
-491 36

87312010
-244 89
-244 89

8/9/2010
-12122
-12122

8/19/2010
35528
-35526
8/912010
-589 61
-598 61
8/10/2010
-277858
-277858

-1700874
17008 74

2ot
-174900
-1,749 00

1/1872011
-483 63
-483 63

amon
-1940
-19 40

-503 03
-50303

27772011
-4328
-4328

11/16/2010
897748
887748

11/16/2010
578524
6,786 24

11/16/2010
225561
225561

117162010
901360
901360

11/16/2010
226514
2,265 14

11/1672010
6,756 24
675624

11/16/2010

000
&9/2010

000
8/9/2010

000
8/9/2010

000

&10/2010

000
&/1072010

000
8/10/2010

000
8/10/2010

000
81172010

000
&/11/2010

000
81212010

000
&/12/2010

000
&12/2010

000
81272010

000
&12/2010

000

&12/2010

000
8/12/2010

000
8/1/2010

000

000

2/10/2011

oao

172172011

000
2/10/2011

000

000

2/10/2011

000

1171972010

000

11/18/2010

000
111/2010

[
111972010

000
11/19/2010

000
1174872010

000
11/19/2010

-308 61
1000000
-31391
-31391
1000000
-1,557 30
-1,557 30
1000000
-153 64
-15364

1000000
-1,146 88
-1,146 88
1000000
-1664 02
-1664 02
1 000000
-2,018 08
-201308
1000000
-1,056 61
-1056 61
1000000
172807
1,728 07
1000000
-628 48
628 48
1000000
-365 49
-365 49
1000000
-360 78
-360 78
1000000
-481 36
-491 36
1000000
244 89
-244 89
1000000
-12122
-12122

1000000
-355 26
-35526

1000000
-589 64
-539 61

1000000

-277858

277858

-17 008 74
17,008 74

1000000
-1749 00
1,749 00

1 000000
-483 63
-483 63

1000000

-19.40
-19 40

-503 03
-503 03

1000000
-4328
-4328

1000000
8,977 48
897748

1 000000
678624
6,786 24
1000000
2,255 6t
2,255 61
1000000
9,013 60
9,01360
1000000
226514
2,265 14
1000000
6,756 24
6756 24

1000000




101MKL27135

05Cé 756577102
101MLO26614

05C6 756577102
101MLO26617

05C6 756577102
101MLO26653

05C6 756577102
101MLO26674

05C6 756577102
101MIL27649

05C6 756577102
101MIL27651

05C8 756577102
101MIL27673

05C6 756577102
101MIL27694

05C6 756577102
101MIL27696

05Cé 756577102
101M1S27974

05C6 756577102
101MIS27881

05C6 756577102
101MIS27883

05C6 756577102
101MJB25015

05C6 756577102
101MJB25023

05Cé 756577102
101MJB25061

05C6 756577102
101MJB25064

05Cé 756577102
101MJB25136

05C6 756577102
101MJB25140

05C6 756577102
101MKD27031

05C6 756577102
101MKF21072

05C6 756577102
101MKF21075

05Cs 756577102
101MKG22440

05C6 756577102
101MKG22442

05C6 756577102
101MKG22445

756577102 Total

05C5 761152107
104BKC02202

05C1 761713106
114BBF02245

oscd 76657R106
114BCP01867

05CJ 76657R106
114BCP01869

05¢J 76657R106
114BCQ00299

010

RED HAT INC
150

RED HAT INC
151

RED HATINC
152

RED HAT INC
153

RED HAT INC
275

RED HAT INC
276

RED HAT INC
277

RED HAT INC
278

RED HAT INC
279

RED HAT INC
327

RED HAT INC
328

RED HAT INC
329

RED HAT INC
364

RED HAT INC
365

RED HAT INC
370

RED HAT INC
37

RED HAT INC
72

RED HAT INC
373

RED HAT INC
728

RED HAT INC
754

RED HAT INC
755

RED HAT INC
798

RED HAT INC
799

RED HAT INC
800

RESMED INC
032

REYNOLDS AMERICAN INC
782

RIGHTNOW TECHNOLOGIES INC
236

RIGHTNOW TECHNOLOGIES INC
238

RIGHTNOW TECHNOLOGIES INC
245

100

100 000

100 000

200 000

100 000

400 000

600 000

1,400 000

300 000

200 000

1650 000

400 000

200 000

100 000

100 000

100 000

200 000

100 000

100 000

1,700 000

200 000

300 000

100 000

300 000

200 000

4 810 000

542 000

77 000

468 000

512000

Local 4,10075
Base 410075
COMMON STOCK USD 0001

Local 4,786 13
Base 478613
COMMON STOCK USD 0001

Local 4,794 47

Base 4,794 47
COMMON STOCK USD 0001

Local 957333

Base 9,573 38
COMMON STOCK USD 0001

Local 4794 51
Base 4794 51
COMMON STOCK USD 0001

Local 1519894
Base 15198 84
COMMON STOCK USD 0001

Local 22,778 31

Base 2277831
COMMON STOCK USD 0001

Local 53,155 28

Base 53,155 28
COMMON STOCK USD 0001

Local 1139320
Base 11,393 20
COMMON STOCK USD 0001

Local 7594 63
Base 7594 63
COMMON STOCK USD 0001

Local 67 03869
Base 67,038 69
COMMON STOCK USD 0001

Local 1623368
Base 1623368
COMMON STOCK USD 0001

Local 8,084 22
Base 8084 22
COMMON STOCK USD 0001

Local 411277
Base 411277
COMMON STOCK USD 0001

Local 411335
Base 411335
COMMON STOCK USD 0001

Locat 411387
Base 4,11387
COMMON STOCK USD 0001

Local 8054 86
Base 805486
COMMON STOCK USD 0001

Locat 4,04545
Base 404545
COMMON STOCK USD 0001

Local 408932
Base 4089 32
COMMON STOCK USD 0001

Locat 7362813
Base 7362813
COMMON STOCK USD 0001

Local 8,632 51
Base 8,632 51
COMMON STOCK USD 0001

Local 1293374
Base 1293374
COMMON STOCK USD 0001
Local 430561
Base 430561
COMMON STOCK USD 0001
Local 12,89378
Bese 1289378
COMMON STOCK USD 0001

Local 861769
Base 8,617 69

Local 444623 19
Base 44462319

COMMON STOCK USD 004
Local 150 399 80
Base 150 399 90

COMMON STOCK USD 0001
Local 17 18258
Base 17,182 58

COMMON STOCK USD 001

tocal 242748
Base 242748
COMMON STOCK USD 001

Local 1472500
Base 14,72500
COMMON STOCK USD 001

Local 15,824 74

184385
184385

1,843 85
1,843 85

1,843 85
184385

368770
368770

184285
184385

737540
737540

11063 10
11063 10

2581391
2581391

553155
553155

3,687 70
368770

3042353
30,423 53

737540
737540

368770
368770

184385
184385

1,843 85
184385

1,843 85
184385

368770
368770

184385
184385

184385
1,843 85

31,345 46
3134546

368770
368770

553155
553155

1,843 85
184385

553155
5,53155

368770
3,687 70

200057 75
200057 75

8827018
88270 18

10 804 26
10,804 26

118564
119564

7.267 04
7.267 04

795026

6 90
225690

294228
294228

2,950 62
2950 62

588569
5,885 69

2,950 66
295066

782354
782354

"ns2
nns2

27,34137
27,34137

586165
6,861 65

390693
390692

3661516
36,615 16

8,856 28
8858 28

4,396 52
4396 52

2268 92
226892

226950
225950

227002
2,270 02

4367 16
4,367 16

220160
220160

224547
224547

42 282 67
42282 67

4944 81
4944 81

740219
740219

248178
248178

738223
736223

492999
4,929 99

244 565 44

244 565 44

5212972
5212972

637832
637832

123185
123185

745798
745798

787448

1212112010

12/124/2010

12/2172010

12/21/2010

911772010

8/17/2010

9/1772010

9/1772010

911772010

9/28/2010

9/28/2010

972872010

10/4/2010

10/4/2010

10/472010

10/4/2010

10/4/2010

10/4/2010

11/472010

11/8/2010

11/8/2010

11/9/2010

117872010

11/9/2010

11/2/2010

272011

2172011

12011

22011

000
1212712010

000
122712010

000
12/27/2010

000
1212712010

000
9/22/2010

000
9/22/12010

000
9/22/2010

o oo
/2272010

000
©/22/2010

000
10/1/2010

000
10/1/2010

000
10/1/2010

000
10/7/2010

000
10/7/2010

000
101712010

000
10/7/2010

000

10/7/2010

000
10/7/2010

000
11/9/2010

000
11122010

000
11/12/2010

oco
1111572010

000
1171522010

000
11/152010

000

000

111572010

000

211072011

000

2412011

aoo
2412011

000
252011

2,256 90
2,256 90
1000000
2,94228
2,94228
1000000
2,950 62
2,950 62
1000000
5,885 69
588569
1000000
2,950 66
295066
1000000
782354
782354

1000000
1171521
1m7s21

1000000
27 34137
27 34137

1000000

586165

5861865

1000000

3,906 93

3906 93

1000000
36,615 16
36,615 16

1000000

885828

885828
1000000

4,396 52

4396 52
1000000

226892

2,268 92

1000000

226950

2269 50
1000000

2,270 02

2,270 02
1 000000

4367 16

4,367 16

1000000
220160
220160

1000000
224547
224547

1000000

42282 67
4228267

1000000
4,944 84
4,944 81

1000000
740219
740219

1000000
246176
246176

1000000
736223
736223

1000000
492999
492999

244 565 44
244 565 44

1000000
52,129 72
5212872

1 000000
6378 32
6,378 32

1000000
1,231 85
123185
1000000
745786
7.457 38
1000000
787448



05CJ 76657R106
114BCR00703

76657R108 Tolal

05C1 770323103
114BBF02246

p5C1 773903109
114BBF02247

05CD 774995922
104BLS02419

0s5CD 774995922
114BCU02408

774995922 Total

05Cs 776696106
104BKC02204

05CS5 776696108
10AWLNOOO70

776696106 Total

05C1 778296103
114BBF02248

05CJ 78388J106
114BBB01155

0s5CJ 78388J106
114BCP02624

05CJ 783884106
114BCS00139

78388J106 Total

05Ct 78440P108
104BJA00522

05Ct 78440P108
114BAP01545

05¢CI 78440P108
1148CF00432

78440P108 Total

05C1 78442P106
114BBF02249

05C1 78462F103
114BBD00756

0sC1 78462F103
114BBF01976

78462F103 Total

0sCy 784635104
114BBF02250

05Cé 786514208
101MKC19262

05¢C1 80004C 101
104BJH02088

0sci 80004C101
114BBF02251

80004C101 Total

RIGHTNOW TECHNOLOGIES INC
250

ROBERT HALF INTL INC
783

ROCKWELL AUTOMATION INC
784

ROCKWOOD CAPITAL REAL ESTATE
73

ROCKWOOD CAPITAL REAL ESTATE
382

ROPER INDUSTRIES INC
033

ROPER INDUSTRIES INC
068

ROSS STORES INC
785

SBA COMMUNICATIONS CORP CL A
144

SBA COMMUNICATIONS CORP CL A
241

SBA COMMUNICATIONS CORP CL A
257

SK TELECOM CO LTD ADR
§17

SK TELECOM CO LTD ADR
666

SK TELECOM CO LTD ADR
750

SLM CORP
786

SPDR $+P 500 ETF TRUSY
495

SPDR S+P 500 ETF TRUST
514

SPX CORP
787

SAFEWAY INC
691

SANDISK CORP
178

SANDISK CORP
788

1058 000

50 000

159 000

277 168 000

652,160 000

2 200 000

1,870 000

109 000

917 000

843 000

2 365 000

1,570 000

897 000

2,022 000

260 000

3000 000

4 371000

50 000

3625 000

61000

144 000

Bass 1582474

COMMON STOCK USD 001
Local 27327
Base 3217327
Local 65,150 50
Base 65150 50
COMMON STOCK USD 001
Local 1,694 46
Base 1,694 46

COMMON STOCK USD1

Local 1333095

Base 1333095
PTNRS V

Local 277 168 00
Base 277 168 00
PTNRS V

Local 652,160 00

Base 652,160 00

Local 929 328 00

Base 929 328 00

COMMON STOCK USD 01

Local 154,046 45
Base 154 046 45
COMMON STOCK USD 01

Local 146,184 58

Base 146,184 58

Local 300,231 02
Base 30023103

COMMON STOCK USD 01
Local 751969
Base 751869

COMMON STOCK USD 01

Local 38,159 65
Base 38 15966
COMMON STOCK USD 01

Local 31,216 95
Base 3121695
COMMON STOCK USD 01

Local 8968261
Base 89682 61

Local 159,059 22
Base 159 059 22
ADR

Local 2755476
Base 27554 76
ADR

Local 1558023
Base 15580 23
ADR

Lacal 3672306
Base 36,723 06

Local 79,858 05
Base 79 858 05

COMMON STOCK USD 2
Local 378625
Base 378625

SPDR S+P 500 ETF TRUST

Local 391,136 38
Base 39113638
SPDR S+P 500 ETF TRUST

Local 578,053 64
Base 578,053 64

Local 969 180 02
Base 968,180 02
COMMON STOCK USD1¢

Local 421091
Base 421091

COMMON STOCK USD 01
Locat 83,805 01
Base 83,905 01

COMMON STOCK USD 001
Local 2,389 12
Base 2,399 12

COMMON STOCK USD 001

Local 6,948 97
Base 6,94897
Local 9,348 09
Base 934809

795026

16428 47
16428 47

3284141

32,841 41

1,67100
1,671 00

281712
281712

27764225
27764225

653,275 89
653,275 89

930,918 14
930918 14

110,624 92
110624 92

9403118
9403118

204 656 10

204,656 10

327849
327849

2382144
2382141

2189907
2189907

61,436 89
61,436 89

107 157 37

107 157 37

3071138
3071139

17 546 57
17 546 57

3955313
3955313

8761109

8781109

4,769 44
4,769 44

335696 81
335696 81

489110 24
48811024

824,807 05

824 807 05

2466 50
2,466 50

74,850 52
74850 52

210292
210292

4,964 26

4,964 26

7,067 18
7.067 18

574 48
32372011

15,744 80

15 744 80

32,309 09
3230009

272014
2346
2346

2701
1051383
1051383

12/2712010
-474 25
-474 25
3129/2011
-1,11589
-1,11589

-1590 14
-1,590 14

11/2/2010
4342153
4342153
1211712010
§2 15340
52153 40

95,574 93
95,574 83

27011
424120
424120

2112011
14338 25
14338 25
312272011
931788
931788
32412011
2824572
2824572

5190185
5190185

9/30/2010
-3 15663
-3,156 63

112172011
-1966 34
-1966 34

101
-283007
-283007

-795304
-795304

2712011
-983 18
58318

2132011
55,429 57
5543957

2712011
8894340
8894340

144 382 97
144 38297

272011
1744 41
1,744 41

11/372010
9054 49
9054 49

10/1172010
296 20
298 20

272014
198471
1,984 71

2,28091
2,280 91

ooc
282011

000

[e]els)

2/10/2011

000

2/10.2011

000

12/27/12010

000
2972011

000

000

11/5/2010

000
1212212010

000

0o

21072011

000

2/412011

000
v25/2011

000
/25972011

000

000

10/5/2010

000

1/2472011

000
3/10/2011

000

000

2/10/2011

000

2/8/2011

000
211012011

000

000

2/10/2011

000

11/8/2010

000

101472010

000

211072011

000

000

787448

1000000
15744 80
15,744 80

32,309 09
32,300 09

1000000
2348
2346

1000000
1051383
10,513 83

1000000
-474 25
474 25

1000000

-1,11589

-111589

-1590 14
-1590 14

1000000
43,421 53
4342153
1 000000
5215340
5215340

85574 93
95,574 93

1000000
424120
424120

1000000
14 338 25
14338 25
1000000
931788
931788
1000000
2824572
2824572

5190185
51,901 85

1000000
-3156 63
-3 156 63

1000000
-1966 34
-1966 34
1000000
-283007
-2,830 07

-795304
-795304

1000000
-983 19
-983 19

1000000
55439 57
55439 57

1000000
88943 40
88,943 40

144,382 97
144 382 97

1000000
1744 49
1,744 41

1000000
9054 49
9054 49

1000000
296 20
29620

1000000
1984 71
1,984 71

228091
2,280 91




0s5C1 803111103
114BBF02252

05C5 806857108
104BJU00831

05Cs 806857108
104BKC02205

05CS 806857108
11AWAS01291

05CS 808857108
114FBB0000S

CXL

05C5 806857108
114BBB00238

osct 806857108
104BIC00518

05C5 806857108
114BBP007 11

05CS 806857108
114FBP00013

CXL

05C5 806857108
114BBQO1979

05C5 806857108
114FBQO0O08S
CXL

05CS 806857108
114BBS03051

05C1 B06B57108
104BJH02080

05Cs 806857108
10AWIMD0083

05C5 806857108
104FINDOO71

CXL

05C5 806857108
10AWINDO7S5

05C1 806857108
114BBF02253

806857108 Total

05C4 808513105
104BGL0O0BE7

05C1 808513105
114BBF02052

808513105 Total

05C4 811085101
114BCA01232

0sca 811065101
114BCB01792

811085101 Total

05C1 812350106
114BBF02254

05C4 824348106
114BADO1815

05C1 826552101
114BBF02255

osC1 828806109
104BJH02050

05C1 828806109
104BLID1704

SARA LEE CORP
789

SCHLUMBERGERLTD
02

SCHLUMBERGER LTD
034

SCHLUMBERGERLTD
o087

SCHLUMBERGER LTD
087

SCHLUMBERGER LTD
090

SCHLUMBERGER LTD
091

SCHLUMBERGER LTD
105

SCHLUMBERGER LTD
105

SCHLUMBERGER LTD
108

SCHLUMBERGER LTD
108

SCHLUMBERGER LTD
116

SCHLUMBERGER LTD
170

SCHLUMBERGERLTD
779

SCHLUMBERGER LTD
779

SCHLUMBERGER LTD
785

SCHLUMBERGER LTD
750

SCHWAB (CHARLES) CORP
347

SCHWAB (CHARLES) CORP
590

SCRIPPS NETWORKS INTER CL A
586

SCRIPPS NETWORKS INTER CL A
594

SEARS HOLDINGS CORP
791

SHERWIN WILLIAMS CO/THE
507

SIGMA ALDRICH
792

SIMON PROFERTY GROUP INC
148

SIMON PROPERTY GROUP INC
299

763 000

1,625 000

2410 000

480 000

-480 000

480 000

0589

480 000

-480 000

480 000

-480 000

1,140 000

89 000

4 600 000

-4,600 000

4,600 000

831 000

3 360 000

1,192 000

298 000

287 000

67 000

500 000

73 000

140 000

28 000

COMMON STOCK USD 01
Local 12,927 87
Base 12,927 87

COMMON STOCK USD 01

Local 111,690 37
Base 11169037
COMMON STOCK USD 01

Local 170 506 30
Base 170,506 30
COMMON STOCK USD 01

Local 41268 60
Base 4126860
COMMON STOCK USD 01

Local 41,268 60
Base -41,268 60
COMMON STOCK USD 01

Local 41268 50
Base 41,268 50
COMMON STOCK USD 01

Local 3116
Base 3116
COMMON STOCK USD 01

Local 41268 60
Bese 41 268 €0
COMMON STOCK USD 01

Local -41,268 60
Base -41 268 60
COMMON STOCK USD 01

Local 41,268 60
Base 41268 60
COMMON STOCK USD 01

Local -41 268 60
Bese -41 268 60
COMMON STOCK USD 01

Local 103,682 25
Base 103 682 25
COMMON STOCK USD 01

Local 566302
Base 566302
COMMON STOCK USD 01

Local 268,998 38
Base 268 958 38
COMMON STOCK USD 01

Local -268 998 38
Base -268 998 38
COMMON STOCK USD 01

Local 269,073 82
Base 269073 82
COMMON STOCK USD 01

Local 75358 66
Base 75,358 66
Local 777,274 08
Base 777274 08
COMMON STOCK USD 01

Local 51,739 42
Base 5173942
COMMON STOCK USD 01

Local 2170387
Bese 2179387
Local 7353328
Base 7353329
COMMON STOCK USD 01

Local 15398 55
Base 1539855
COMMON STOCK USD 01

Local 14 909 99
Base 1490999
Local 30308 54
Base 30,308 54

COMMON STOCK USD 01

Local 5,604 44
Bese 5,604 44
COMMON STOCK USD1

Local 4145534
Base 4145534

COMMON STOCK USD1

Local 4,687 96
Base 468796
REIT USD 0001

Local 13,38217
Base 1339217
REIT USD 0001

Local 277475

14,130 36
14,130 38

86,555 76
86 55576

128 368 86
128,368 86

25,567 24
25,567 24

-25,567 24
-25567 24

25567 24
25,567 24

1555
1555

25567 24
25567 24

-25,567 24
-25,567 24

25567 24
25567 24

-25567 24
25567 24

60,722 20
60722 20

235041
2,350 41

24501939
24501839

-245019 39
-245019 39
24501939
245,019 39

2194595
21,94595

570,545 36
570 545 36

57.21507
57 21507

26 265 90
26,265 90

83,480 97
8348097

10 509 90
10 509 90

1012195
1012195

20,63185
2063185

8,163 97
8,163 97

30570 11
30,570 11

2,77566
277566

6,684 75
668475

133695

24712014
-1,202 48
-1,202 49

10/28/2010
25,134 61
2513461

117272010
42137 44
42137 44
172872011
15701 38
1570138
1/28/2011
-15,701 36
-15,701 36
1/2872011
15,701 26
15,701 26
8/2r2010
1561
1561
1282011
15701 36
1570136

172872011
-15,701 38
-15,701 36

172872011
15,701 36
15,701 36

1/2872011
-15701 36
-15,701 36

272572011
42,960 05
42960 05

10/11/2010

3nze
3dzer

9/17/2010
2397893
2397893

9/1772010
-23,978 93
-23 978 99

81772010
24,054 43
24,054 43

212011
5341271
5341271

206,728 72
20672872

7/16/2010
-547565
547565

272011
447203
-4 47203

-8,947 68
-894768

2/25/2011
488865
4,888 65

272872011
4,788 04
478304

967669
9,676 63

27772014
-2559 53
-2559 52

14572011
1088523
10,88523

7ot
1912 30
191230

10/1112010
6,707 42
8707 42

12/10/2010
143780

21072011

000

111212010

000
11152010

oco
21212011

000
222011

000
27212014

000
9/2/2010

000
2/2/2011

000

/212011

000
1/28/2011

000
17282011

000
22011

000
10/14/2010

000
9/22/2010

000
9/2212010

000
9/22/2010

000
2/10,2011

000

oco

7/21/2010

000
2/10/2011

000

000

32/2011

o000
352014

000

0ao

211072011

000

1/10/2011

000

211072011

000

10/14/2010

000

121152010

1000000
-1,20249
-120249

1000000
25,134 61
25,134 61

1000000
42,137 44
42,137 44

1000000
1570136
1570138

1000000

-15701 36
-15701 38

1000000
1570126
1570126

1000000

15 61
1561

1060000
15,701 36
1570136

1000000
-15,701 38
-15701 36

1000000

15,701 36

15701 38

1000000
15701 36
-15,701 36

1000000
42,960 05
42960 05

1000000

331261

331261

1000000
2397899
2397899

1000000
-23978 9%
-23,978 98

1 000000
2405443
24054 43

1000000
5341271
5341274

206728 72
206,728 72

1000000
-547565
-547565
1000000
447203
-447203

-9847 68
-9947 68

1000000
4 88865
4888 65
1000000
4788 04
478804

9,676 68
9676 62

1000000
-2,559 53
-2,559 53

1000000
1088523
10 885 23

1 000000
1,912 30
181230

1000000
6707 42
6707 42

1000000
1,437 80



05C1 828806109
114BBF02256

828806109 Tola!

05C1 832110100
104BHUOD08E0

05C5 832110100
104BHU00861

832110100 Total

D5CB 833032101
111MAA11897

05C6 833034101
111MAA15215

05C6 833034101
111MAA15217

05C8 833034101
111MAB34315

05C6 833034101
111MAB34318

05Cé 833034101
111MAC36508

05C8 833034101
111MAD28834

05C6 833034101
111MAE29123

05C6 833034101
111MAF19123

05C8 833034101
111MAF19125

05Cé 833034101
111MAG14335

05C6 833034101
111MAG14337

05C6 833034101
111MAG31818

05C6 833034101
111MAG31820

05C6 833034101
111MAH37607

05C6 833034101
111MAI29833

05C8 833034101
111MAJ12832

05C6 833034101
111MAJ12838

05C6 833034101
101MKD25777

833034101 Total

0scJ 835898107
114BCV00258

05C1 842587107
114BBF02257

0sCt 84265V105
104BLIO1469

05c1 84265V105
114BBF02258

84265V105 Total

SIMON PROPERTY GROUP INC
793

SMITH INTERNATIONAL INC
084

SMITH INTERNATIONAL INC
772

SNAP ON INC
210

SNAP ON INC
220

SNAP ONINC
221

SNAP ONINC
249

SNAP ONINC
250

SNAP ON INC
259

SNAP ON INC
274

SNAP ONINC
278

SNAP ONINC
284

SNAP ON INC
285

SNAP ONINC
4

SNAP ON INC
305

SNAP ONINC
317

SNAP ONINC
318

SNAP ONINC
335

SNAP ONINC
358

SNAP ON INC
362

SNAP ONINC
363

SNAP ONINC
707

SOTHEBY S
267

SOUTHERN CO/THE
794

SOUTHERN COPPER CORP
279

SOUTHERN COPPER CORP
795

136 000

209 000

15 000 000

200 000

100 000

100 000

100 000

25 000

300 000

300 000

300 000

100 000

175 000

500 000

100 000

200 000

100 000

300 000

300 000

200 000

100 000

300 000

4439 000

759 000

30 000

279 000

Base 277475

REIT USD 0001
Local 14 220 08
Base 14 220 08
Local 30,387 00
Base 30,387 00

COMMON STOCK USD10Q

Local 7,63794
Base 763794
COMMON STOCK USD1 0

Local 510409 21

Base 510409 21

Lacal 518047 15
Base 518,047 15

COMMON STOCK USD1

Local 1161066
Base 1161066
COMMON STOCK UsD1

Local 5807 45
Base 580745
COMMON STOCK USD1

Local 5807 41
Base 5,807 41
COMMON STOCK USD1

Local 572143
Base 572143

COMMON STOCK USD1

Local 143028
Base 143028
COMMON STOCK USD1

Local 17034 01
Base 1703401
COMMON STOCK USD1

Lacal 16779 82
Base 16,779 82
COMMON STOCK UsD1

Locai 16,536 47
Base 16,536 47
COMMON STOCK USD1

Local 5,476 50
Base 5476 50
COMMON STOCK USD1

Local 9598 30
Base 9598 30
COMMON STOCK USD1

Local 27 804 52
Base 27,804 52
COMMON STOCK USD1

Local 558078
Base 558078
COMMON STOCK USD1

Local 1118507
Base 1118507
COMMON STOCK UsD1

Local 559845
Base 5598 45
COMMON STOCK USD1

Local 16,946 14
Base 16,946 14
COMMON STOCK USD1

Local 16 902 01
Base 16 90201
COMMON STOCK USD1

Local 11,283 80
Base 11,283 80
COMMON STOCK USD1

Local 562580
Base 5,625 80
COMMON STOCK UsD1

Local 15,898 89
Base 15898 89
Local 212627 89
Bese 21262789
COMMON STOCK USD 01

Local 6998974
Base 69,989 74

COMMON STOCK USD5

Local 28237 89
Base 2823789
COMMON STOCK USD 01

Local 136827
Base 136827
COMMON STOCK USD 01

Local 12963 65
Base 12,9683 65

Local 14,331 92

133695

6,493 76
68,49376

14,515 46

14,515 46

763794
763794

510409 21
510409 21

518,047 15

518,047 15

6,156 00
6 156 00

307800
3078 00

307800
307800

3078 00
307800

769 50
769 50

923404
923401

923401
923401

923401
9,234 01

3,078 00
307800

5386 50
538650

1539001
15,390 01

307800
3,078 00

6 156 01
6156 01

3078 00
307800

923401
9234 01

9,234 01
92301

6,156 01
6,156 01

307800
307800

923401
9234 01

116 964 08

116,964 09

42,639 38
42,639 38

16 194 23
16184 23

269 00
269 00

250170
250170

277070

7 80

772632
772832

1587154

15,871 54

000
000

000
000

000

000

5454 66
5454 66

272945
272945

272941
272941

264343
264343

66078
660 78

780000
780000

754581
7,545 81

730246
730248

2,398 50
2,398 50

421180
421180

1241451
1241451

250278
250278

5029 06
5,020 06

252045
252045

771213
771213

7 668 00
7 668 00

512779
512779

2,547 90
2,547 90

6664 88
6664 88

95 663 80

95,663 80

27 350 36
27 35036

1204365
12043 66

1,089 27
108927

10,461 95
10,461 95

1156122

2772011

8/30/2010

873012010

11372011

1732011

1/3/2011

1/472011

1/412011

1572011

1/6/2011

17772041

111072011

111072011

171172011

171172011

11172011

11172011

11272041

171372011

1114720114

171472011

11/4/12010

3129720114

27201

12/40/2010

2712014

000
2/10/201

000

000

8730/2010

000
&30/2010

000

1/6/2011

000
1/6/12011

000
1/6/2011

000
11712011

000

17712011

000
110/2011

o000
171172011

000
171272011

000
171372011

000
114372011

000
1/14/2011

ooo
1/14/201%

000
111412011

000
1/1472011

000
118201

000
111912011

000
1/20/20114

000
1/20/2011

0ao
11/9/2010

000

000

412011

o000

2/10/2011

000

1211522010

000
2/10/2011

000

143780

1 000000
7,726 32
7,726 32

15,871 54
1587154

1000000
000
000

1000000
€00
000

000
000

1000000
5,454 €6
5454 66
1000000
272845
2,72945
1000000
272941
272941
1000000
2,643 43
2,6434)

1000000
66078
660 78

1 000000

7 80000

7.800 00

1000000

7 545 81

754581

1000000

730246

7302 46

1000000

239850

2,398 50

1000000

421180

421180

1000000

1241451

12414 51

1000000

250278

250278

1000000

5029 06

5,029 06

1000000

252045

252045

1000000

771213

7.71213

1000000
7,868 00
7 668 00
1000000
512779
512779
1000000
254790
2547 90
1000000
6 664 88
6 664 B8

95 663 B0
95,663 80

1 000000
27 350 38
27 350 36

1 000000
12043 66
12,043 66

1000000
1,00927
100927

1000000

10,461 95
10,461 95

11,561 22




05C6 852061100
111MAS31182

05C6 852061100
111MAS31184

05C6 852061100
111MAT13834

05C6 852061100
111MAT13936

D5C6 852061100
111MAT 13928

05C8 852061100
111MAT 13840

05C6 852061100
111MAT26899

05C6 852061100
111MAT27001

05C8 852061100
111MAT27003

05Cé 852061100
111MAT27005

05C6 852061100
111MAT27009

05CE 852061100
111MBA29411

05C8 852061100
111MBA294 14

05C6 852061100
111MBC20026

05Cce 852061100
111MBC20028

05C6 852061100
111MBC20030

05C6 852061100
111MBC20032

05C6 852061100
111MBC20035

05C6 852061100
111MBC20040

05Cé 852061100
111MBC20043

05C6 852061100
111MBC20044

05C6 852061100
111MBC24875

05C8 852061100
101MKD27218

05C1 852061100
114BBF02259

852061100 Total

05C1 854502101
114BBF02260

05C4 855030102
104BFLO1091

05C4 855030102
104BG0O00737

psc1 855030102
114BAL02128

0sC1 855030102
114BBF02261

855030102 Total

SPRINT NEXTEL CORP
473

SPRINT NEXTEL CORP
474

SPRINT NEXTEL CORP
475

SPRINT NEXTEL CORP
476

SPRINT NEXTEL CORP
477

SPRINT NEXTEL CORP
478

SPRINT NEXTEL CORP
480

SPRINT NEXTEL CORP
481

SPRINT NEXTEL CORP
482

SPRINT NEXTEL CORP
483

SPRINT NEXTEL CORP
484

SPRINT NEXTEL CORP
438

SPRINT NEXTEL CORP
499

SPRINT NEXTEL CORP
505

SPRINT NEXTEL CORP
506

SPRINT NEXTEL CORP
507

SPRINT NEXTEL CORP
508

SPRINT NEXTEL CORP
509

SPRINT NEXTEL CORP
510

SPRINT NEXTEL CORP
511

SPRINT NEXTEL CORP
512

SPRINT NEXTEL CORP
515

SPRINT NEXTEL CORP
740

SPRINT NEXTEL CORP
796

STANLEY BLACK + DECKER INC
797

STAPLES INC
a3

STAPLES INC
as2

STAPLES INC
454

STAPLES INC
798

2,000 000

2 000 000

1700 000

1,100 000

800 000

2300 000

1100 000

500 000

3,300 000

100 000

400 000

9 600 000

2,400 000

200 000

1000 000

2,000 Q00

400 000

3400 000

800 000

2 800 000

1400 000

6,000 000

2700000

2103 000

258 000

1100 000

2,785 000

88 000

751000

Base 14 33192

COMMON STOCK UsD2

Local 8859 82

Base 8899 82
COMMON STOCK USD2

Local 889142

Base 889142
COMMON STOCK USD2

Local 755142
Base 755142
COMMON STOCK USD2

Local 4905 90

Base 4905 80
COMMON STOCK USD2

Local 403642

Base 403642
COMMON STOCK USD2

Local 10 187 65
Base 10 187 65
COMMON STOCK USD2

Local 481261
Base 491261
COMMON STOCK USD2

Local 223265
Base 223265
COMMON STOCK USD2

Local 1745177
Base 1745177
COMMON STOCK USD2

Local 446 49
Base 446 49
COMMON STOCK USD2

Local 178416
Base 1,784 16
COMMON STOCK UsD2

Local 42,658 70
Base 4265870
COMMON STOCK USD2

Local 1078083
Base 1078083
COMMON STOCK UsSD2

Local 86993
Base 869 98
COMMON STOCK USD2

Local . 432341
Base 432341
COMMON STOCK USD2

Local 851983
Base 851983
COMMON STOCK USD2

Local 173428
Base 1,734 28
COMMON STOCK USD2

Local 1475129
Base 1475129
COMMON STOCK USD2

Local 346617
Base 346617
COMMON STOCK USD2

Local 11,927 76
Base 1182776
COMMON STOCK USD2

Local 5,999 16
Base 5999 16
COMMON STOCK USD2

Local 2588910
Base 256899 10
COMMON STOCK USD2

Local 10987 73
Base 1098773
COMMON STOCK UsD2

Local 923229
Base 923229

Local 222,450 84
Base 222,450 84
COMMON STOCK USD2 §

Local 1877277
Base 1877277
COMMON STOCK USD 0006

Local 2427163
Base 2427163
COMMON STOCK USD 0006

Local 54,30073
Base 54,300 73
COMMON STOCK USD 0006

Loca 204425
Base 2,044 25
COMMON STOCK USD 0006

Local 16,780 54
Base 16780 54

taenl Q7 197 15

277070

5278 21
527821

sa7e 21
527821

4 486 48
4486 48

2,903 02
2,903 02

237520
237520

6069 94
6069 94

290302
2,903 02

131955
131955

10292 51
10292 51

26391
26391

105564
105564

2533542
2533542

633385
633385

527 82
527 82

2,638 11
263811

5,278 24
527821

108564
1,055 64

897296
8,972 96

211129
2,11129

7 389 50
7 389 50

369475
369475

15,834 63
15834 63

7.125 59
712559

18693 48
1869348

147,217 84
147 217 84

12054 83
12054 83

1792155
1792155

45374 10
45374 10

1856 52
1,856 52

15,843 75
1584375

RN QaR Q7

o1 22

172872041

3,62161

362161
172872011

3321

361321
13172011

3,064 94

3,084 94
173172011

2,002 88

200288
173172011

166122

166122
113172011

417

41177
1312011

200959

2,009 59
113172011

91310

913 10
13172011

715826

715826

1/3172011
182 58
182 58

17312011
728 52
72852

2/12011

1732328

17,323 28
212011

4 446 98

4 446 98
2132011

342 16

34216
24312011

1684 30

1684 30
2132011

324162

324162
2132011

678 64

678 64
21312011

577833

577833
2312014

135488

135488
232011

453826

4,538 26
232011

230441

2304 41
2132011

10 064 47

10 064 47

117472010
386214
386214
21712011
946119
-946119

7523290
7523290

272014
671794
671794

6/15/2010
6235008
6,350 08
77242010
8,926 83
8,926 63
1118720114
18773
18773
21712011
936 79
936 78

1R 404 27

000

2272011

000
2722011

o0co
2/372014

000
2132011

000
2732011

000
232011

000
232011

000
2/3/2011

o0
2372011

000
32011

000
2372011

000
2/4/12011

000
2/4/12011

000
/82011

000
20812011

000
2/8/2011

000
2/812011

000
2/8/12011

000
2812011

000
28/2011

000
2/8/2011

000
22011

000
11/8/2010

000
21072011

000

000

21102011

0400

6/18/2010

000
772672010

oao
112172011

[e]1ls]
2110/2011

000

1156122

1000000
362161
362161
1000000
361321
361321
1000000
3,064 94
3,064 94
1000000
2,00288
200288
1000000
166122
166122
1000000
411774
41T
1000000
200959
2,009 59
1000000

91310

913 10
1000000
715928
715926
1000000

18258

182 58
1000000

728 52

728 52

1000000
1732328
1732328

1000000

4 446 98

4446 98

1000000

342 16
34216
1000000
1,684 30
1,684 30

1000000

324162

324162

1000000

678 64
67864

1000000

5,778 33

577833
1 000000

135488
135488

1000000

453826

453826

1 000000

2304 41

2304 81
1000000
10 064 47
10 064 47

1 000000
3,862 14
3862 14
1 000000
9,461 19
-9,461 19

7523290
75,232 00

1000000
6,717 94
671784

1000000
6 350 08
6,350 08
1000000
8,926 63
8,926 63
1000000
18773
18773
1000000
93679
93679

1R 4n1 97



05C1 855244109
104BLID1745

0sc1 855244109
114BAL02086

0sCt 855244109
114BBF02262

855244109 Total

05C1 85590A401
114BBF02263

05C1 857477103
114BBF02264

05¢C1 857477103
114BALO2117

857477103 Total

[1:13] 858119100
114BBF02265

05C5 858812108
104BKC02207

05Cs 858912108
114BBS03054

05Cs 858912108
11AWDU00564

ascs 858912108
10AWJRO0559

858912108 Total

0sCt 863236105
114BBF02266

05C6 863667101
111MDE34051

0sCs 863667101
111MDE34053

05Cé 863667101
111MDE34055

05C6 863667101
111MDE34071

0scs 863667101
111MAM25297

05C6 863667101
111MAM25299

05C6 863667101
111MAM25301

05C6 863667101
111MAM25303

05C6 863667101
111MAS25234

05C8 863667101
111MAS25238

05Ce 863667101
111MAS25249

05C8 863667101
111MAS25251

05C6 863667101
101MKC19263

863667101 Total

STARBUCKS CORP
3

STARBUCKS CORP
412

STARBUCKS CORP
799

STARWOOD HOTELS + RESORTS
o1

STATE STREET CORP
02

STATE STREET CORP
443

STEEL DYNAMICS INC
03

STERICYCLE INC
035

STERICYCLE INC
117

STERICYCLE INC
137

STERICYCLE INC
799

STRAYER EDUCATION INC
04

STRYKER CORP
126

STRYKER CORP
127

STRYKER CORP
128

STRYKER CORP
129

STRYKER CORP
403

STRYKER CORP
404

STRYKER CORP
405

STRYKER CORP
406

STRYKER CORP
460

STRYKER CORP
461

STRYKER CORP
462

STRYKER CORP
463

STRYKER CORP
692

169 000

196 000

483 000

222 000

279 000

45000

387 000

1,750 000

2,365 000

1,480 000

1,525 000

40 000

100 000

100 000

300 000

100 000

100 000

200 000

200 000

100 000

100 000

100 000

300 000

100 000

1,375 000

Base 97,397 15

COMMON STOCK USD 001

Local 5,457 57

Base 545757
COMMON STOCK USD 001

Local 647075
Base 647075
COMMON STOCK USD 001

Local 15,761 33

Base 1576133

Local 27,689 65
Base 2768965
COMMON STOCK USD 01

Local 1395145
Base 13,951 45

COMMON STOCK USD1

Local 1315844
Base 1315844
COMMON STOCK USD1

Local 2,23378
Base 2,23378

Local 15,392 22
Base 15,392 22

COMMON STOCK USD 005

tocal 7404 55
Base 7404 55
COMMON STOCK USD 01

Local 126,403 69
Base 126,403 69
COMMON STOCK USD 01

Local 20161237
Base 20161237

COMMON STOCK USD 01

Local 13961341
Base 13961341
COMMON STOCK USD 01

Local 111,029 25
Base 111029 25

Local 578 658 72
Base 578 65872

COMMON STOCK USD 01
Local 487072
Base - 487072

COMMON STOCK USD 1

Local 6,01047
Base 601047
COMMON STOCK USD 1

Local 601065
Base 601065
COMMON STOCK USD 1

Local 18 027 22
Base 18027 22
COMMON STOCK USD 1

Local 5,987 75
Base 598775
COMMON STOCK USD 1

Local 572516
Base 572516
COMMON STOCK USD 1

Local 1152417
Base 11524 17
COMMON STOCK USD 1

Local 1155577
Base 1155577
COMMON STOCK USD 1

Local 576322
Base 5,763 22
COMMON STOCK USD 1

Local 5,752 30
Base 575230
COMMON STOCK USD 1

Locat 5,738 66
Base 573868
COMMON STOCK USD 1

tocal 17 405 87
Base 17.40587
COMMON STOCK USD 1

Local 573859
Base 5,738 59
COMMON STOCK USD 1

Local 70 14581
Base 70 14581

— 478 70& ea

80,985 92

343314
343314

398162
388162

981186
981186

17 226 62

17,226 62

10293 42
10,293 42

12,720 88
1272088

205176
205176

1477264

1477264

421304
421304

87 64596
87 64596

118 447 26
118,447 26

74123 44
7412344

7637720
76377 20

356 593 86

356,593 86

404040
404040

426867
426867

4,268 67
4,268 67

12806 01
12,806 01

4268 67
426867

426867
4,268 67

8537
853734

853734
8537 34

4268 67
4268 67

4 268 67
4268 67

4 268 67
4268 67

1280601
1280601

4268 67
426867

58,684 21
58,694 21

PELYITEL)

1640123

202443
2,024 43

2,489 13
2,489 13

5949 47
594947

10,463 03

1046303

365803
365803

437 56
437 56

182 02
182 02

61958

610 58

319151
319151

38,75773
3875773

8316511
83165 11

65489 97
8548997

34,652 05
34,652 05

222 064 86

222,084 86

830 32
83032

174180
174180

174198
174198

sa2121
52121

171908
171908

145649
145649

298682
298683

301843
3,01843

1,494 55
149455

148363
148363

146993
146999

4599 86
4599 86

1,469 92
1,469 92

1145160
11,451 60

40 086 47

1211072010

118720114

27201

272014

272011

171872011

212011

11/2/2010

272512011

412672011

10/25/2010

272011

472011

amzon

4112011

472011

172072011

122012011

17202011

172072011

1/2872011

172872011

172872011

112812011

11732010

000

12/152010

000

11212011

000
211072011

000

000

2/110/2011

000

2/10/2011

000
172172011

000

000

21072011

000

11/5/2010

o000
272011

[ev]

4/29/2011

¢oo
1072872010

000

000

211072011

000

4127201

000
4112/2014

000
411212011

000
4/1272011

000
1/25/2011

000
1/25/2011

000

142512011

000
172512011

000
2212011

oo
27212011

000
27212011

000
2272011

000
11/8/2010

000

16,401 23

1000000
202443
202443

1000000
2,489 13
2,489 13
1000000
5,949 47
5,949 47

10,463 03
10 463 03

1000000
365803
3,658 03

1 000000
437 56
437 56

1 000000
182 02
182 02

61958
619 58

1000000
319154
3,191 5¢

1000000
3B75773
875773

1000000
83 165 11
83 165 11

1000000
65 489 97
65489 97

1000000
34,685205
34,65205

222,064 86
222 064 85

1000000
83032
83032

1000000
174180
174180

1000000
174198
174198

1000000
522121
s22121

1000000
171908
171908

1000000
145649
1,456 49

1 000000
298683
2986 83

1000000
301843
3,01843
1000000
1494 55
1494 55
1 000000
148363
148363
1000000
146999
146999
1000000
4599 86
4 599 86
1000000
1,469 92
1469 92
1000000
11 451 60
1145160

10 gk 27




0sC1 86764P109
114BBF02268

05C1 867914103
114BBF02267

05CH 867914103
114BAL02108

867914103 Total

05C6 87074U101
111MEG30006

05C6 870740101
111MEG30009

05C6 87074U101
111MEG30012

05C6 87074U101
111MEG30018

as5Ce 87074U101
111MEH13446

05Cs 87074U101
111MEH13448

05C6 87074U101
111MEH33651

05C8 87074U101
111MEI09169

05Cé 87074U101
111MEI19733

05C6 87074U101
111MEI26776

05Cé 87074U101
111MEJS29122

05Cs 87074U101
111MEK33238

05C8 87074101
111MEK33241

05Cé 87074U101
111MEL22569

87074U101 Total

oscJ 871130100
104BGUODS523

05C1 871503108
114BBF02263

05C6 87161C105
111MBP12375

05Cs 87161C105
111MBP26023

XL

05Cé 87161C105
111MBP12377

05C6 87161C105
111MBP12379

05Cé 87161C105
111MBP26028

CXL

05C6 87161C105
111MBP12384

05C6 87161C105
111MBP12401

SUNOCO INC
06

SUNTRUST BANKS INC
05

SUNTRUST BANKS INC
434

SWIFT TRANSPORTATION CO
333

SWIFT TRANSPORTATION CO
k2]

SWIFT TRANSPORTATION CO
335

SWIFT TRANSPORTATION CO
336

SWIFT TRANSPORTATION CO
345

SWIFT TRANSPORTATION CO
346

SWIFT TRANSPORTATION CO
355

SWIFT TRANSPORTATION CO
357

SWIFT TRANSPORTATION CO
366

SWIFT TRANSPORTATION CO
382

SWIFT TRANSPORTATION CO
393

SWIFT TRANSPORTATION CO
399

SWIFT TRANSPORTATION CO
400

SWIFT TRANSPORTATION CO
405

SYBASE INC
658

SYMANTEC CORP
o7

SYNOVUS FINANCIAL CORP
639

SYNOVUS FINANCIAL CORP
639

SYNOVUS FINANCIAL CORP
640

SYNOVUS FINANCIAL CORP
641

SYNOVUS FINANCIAL CORP
641

SYNOVUS FINANCIAL CORP
642

SYNOVUS FINANCIAL CORP
643

187 000

531 000

100 000

100 000

100 000

100 000

500 000

500 000

900 000

2,100 000

400 000

1,300 000

1300 000

1200 000

300 000

1 000 000

1300 000

3 665 000

550 000

1200 000

-1,200 000

1300 000

1500 000

-1,500 000

100 000

1200000

Base 175,385 64

COMMON STOCK USD1

Loca! 8,501 31
Base 8,501 31
COMMON STOCK USD1

Local 17 014 40
Base 17,014 40

COMMON STOCK USD1

Local 2,924 22
Base 292422

Local 18,933 62
Base 19,938 62
COMMON STOCK USD 001

Local 1,388 85
Base 1,388 85
COMMON STOCK USD 001

Local 1,388 86
Base 1,388 86
COMMON STOCK USD 001

Locat 1,388 79
Base 138879
COMMON STOCK USD 001

Local 693391
Base 693381
COMMON STOCK USD 001

Local 6924 86
Base 69824 88
COMMON STOCK USD 001

Local 1217001
Base 1217001
COMMON STOCK USD 001

Local 28,020 39
Base 28,020 33
COMMON STOCK USD 001

Local 533809
Base §33809
COMMON STOCK USD 001

Local 17,497 66
Base 17 497 66
COMMON STOCK USD 001

Local 17 601 40
Base 17,601 40
COMMON STOCK USD 001

Local 1626378
Base 1626376
COMMON STOCK USD 001

Local 399292
Base 399292
COMMON STOCK USD 001

Local 1327064
Base 13,270 64
COMMON STOCK USD 001

Local 17 207 83
Base 17,207 89

Local 149 383 03
Base 149 388 03
COMMON STOCK USD 001

tocal 238 225 00
Base 238 22500
COMMON STOCK USD 01

Local 1001167
Base 10,011 67

COMMON STOCK USD1
Local 3,13193
Base 3,13193

COMMON STOCK USDH

Local -313193
Base -313193
COMMON STOCK USD1

Local 341815
Base 341815
COMMON STOCK USD1

Local 391492
Base 391492
COMMON STOCK USD1

Loca -3914982
Base -3914 92
COMMON STOCK USD1

Local 26335
Base 263 35
COMMON STOCK USD1

Local 320081
Base 3,200 81

13553027

8,122 94
8,12394

14 841 18
14,841 18

279495
279495

17636 13

17 636 13

133910
133910

133910
1,33910

1,33910
133910

669551
6,695 51

669551
669551

12 05191
1205191

28,12113
28,121 13

5356 41
5,356 41

17 408 32
17 408 32

17,408 32
17,408 32

16 069 22
16,069 22

4,017 30
4017 30

1339102
13238102

17 408 32
17 408 32

148 640 27

148,640 27

134,756 05
134756 05

11,668 52
11668 52

317569
317569

-317569
-3,17569

344033
3,440 33

3,969 61
396961

3969 61
3969 61

264 84
264 64

317569
317568

39,855 37

272011
37727
377237

272011
217322
217322

111872011
12927
12927

230249
230249

511072011

4975

4975
511072011

4976

4876
§/10/2011

4969

4969
57102011

23840

23840
51172011

22935

22935
§1172011

118 10

11810
sM12011

-100 74

10074
51122011

-18 32

-1832

511272011

88 34

8934
511272011

19308

19308
§/1372014

194 54

194 54
5/16/2011

-24 38

-24 38
5/16/2011

-12038

-120 38
51772011

-20043

-20043

74776
74778

7/3072010
103 468 95
103 468 85

272011
-1,656 85
-1656 85

22372011
4376
-4376

2/2320114

4376

4378
212372011

-2218

-2218
212312011

-54 69

-54 69
2232011

54 69

54 69
21232011

-129

-129
22372011

2512

2512

000

2102011

ooo

2/10/2011

000

172172011

o 00

000

SM12011

ooo
5/12/2011

000
5132011

o000
5132011

o000
5/16/2011

000
5/16/2011

000
162011

000
517/2011

000

51712011

000
§17/2011

o0ao
518/2011

0co
5/19/2011

000
5192011

000
/2012011

000

000

7/30/12010

000

2/1012011

000

2/28/2011

000

2/28/2011

000
272872011

000
2/28/2011

000
2/28/2011

000
22812011

000
2/2812011

000

v Uuw ur

3985537

1000000
37737
371737

1000000
217322
2,17322

1000000
128 27
129 27

230249
230249

1000000
4975
4975

1000000
4976
4976

1000000
4969
4369

1000000

238 40
238 40
1000000
229 35
22935
1000000
118 10
11810
1000000
-10074
-100 74
1000000
-18 32
-1832

1000000
8934

89 34
1000000
19308
18308
1000000
194 54
194 54
1000000
-24 38
-24 38
1000000
-120 38
-120 38
1000000
-20043
-20043

74776
74776

1000000
103 468 95
103 468 95

1000000
-1656 85
-1656 85

1000000
4376
4376

1000000
4376
4376

1000000

2218
2218
1000000
5469
.54 69

1000000
5469
5469

1000000

28
120

1000000
2512
2512



05Cs 87161C105
111MBP26282

CXL

05CE 871681C105
111MBP 12403

05C6 87161C105
111MBP 12405

05C6 87161C105
111MBP 12410

05C6 87161C105
111MBP22623

05C6 871681C105
111MBP22626

05C& 87161C105
111MBP26173

CxL

05C6 87161C105
111MBP22628

05C6 87161C105
111MBP22632

056  87161C105
111MBP26179

cx

05c6  B7161C105
111MBP26024

05C6 87161C105
111MBP26029

05C6 87161C105
111MBP26174

05C6 87161C105
111MBP26181

05C8 87161C105
111MBP26258

05C6 87161C105
111MBP26260

05C6 87161C105
111MBP26262

05C6 87161C105
111MBP26269

05C6 87161C105
111MBP26271

05C6 B7161C105
111MBP26283

05C6 87161C105
111MBQ29105

05Cé 87161C105
111MBQ29107

05Ce 87161C105
111MBQ23109

05C6 87161C105
111MBQ29111

05C8 87161C105
111MBQ29115

05Cs 87161C105
111MBQ29131

05C6 87161C105
101MKD27225

87161C105 Total

05cJ B7306E107
104BFB00314

05¢CJ 87306E107
104BFR02856

oscy 87306E107
104BFR02857

0s5¢J 87306E107
104BFS02386

SYNOVUS FINANCIAL CORP
643

SYNOVUS FINANCIAL CORP
644

SYNOVUS FINANCIAL CORP
645

SYNOVUS FINANCIAL CORP
646

SYNOVUS FINANCIAL CORP
650

SYNOVUS FINANCIAL CORP
651

SYNOVUS FINANCIAL CORP
651

SYNOVUS FINANCIAL CORP
652

SYNOVUS FINANCIAL CORP
653

SYNOVUS FINANCIAL CORP
653

SYNOVUS FINANCIAL CORP
€667

SYNOVUS FINANCIAL CORP
669

SYNOVUS FINANCIAL CORP
671

SYNOVUS FINANCIAL CORP
673

SYNOVUS FINANCIAL CORP
674

SYNOVUS FINANCIAL CORP
675

SYNOVUS FINANCIAL CORP
676

SYNOVUS FINANCIAL CORP
677

SYNOVUS FINANCIAL CORP
678

SYNOVUS FINANCIAL CORP
680

SYNOVUS FINANCIAL CORP
€88

SYNOVUS FINANCIAL CORP
689

SYNOVUS FINANCIAL CORP
€690

SYNOVUS FINANCIAL CORP
691

SYNOVUS FINANCIAL CORP
692

SYNOVUS FINANCIAL CORP
693

SYNOVUS FINANCIAL CORP
741

T 3 ENERGY SERVICES INC
518

TAENERGY SERVICES INC
582

T 3 ENERGY SERVICES INC
583

T 3 ENERGY SERVICES INC
592

-1,200 000

200 000

500 000

300 000

500 000

9 600 000

-8 600 000

100 000

1900 000

-1900 000

1,200 000

1 500 000

9 600 000

1900 000

2 000 000

3300 000

200 000

1000 000

5 600 000

1,200 000

100 000

100 000

400 000

100 000

19 200 000

4 200 000

24 500 000

810 000

162 000

180 000

1,571 000

COMMON STOCK USD1

Local -3,200 81
Base -3,200 81
COMMON STOCK USD1

Local 53124
Base 53124
COMMON STOCK USD1

Local 132617
Base 1326 17
COMMON STOCK USD1

Locat 804 10
Base 804 10
COMMON STOCK USD1

Local 1287 42
Base 1,287 42
COMMON STOCK USD1

Local 24 45552
Base 2445552
COMMON STOCK USD1

Local -24 455 52
Base -24 455 52
COMMON STOCK USD1

Local 257 89
Base 257 89
COMMON STOCK USD1

Local 491140
Bese 491140
COMMON STOCK USD1

Local 491140
Base 491140
COMMON STOCK USD1

Local 3,147 53
Base 314753
COMMON STOCK USD1

Local 393442
Base 3,924 42
COMMON STOCK USD1

Local 24 580 32
Base 24 580 32
COMMON STOCK USD1

Locel 4936 10
Base 4,936 10
COMMON STOCK USD1

Local 5,117 90
Base 511790
COMMON STOCK USD$

Local 846103
Base 846103
COMMON STOCK USD1

Local 51613
Base 51613
COMMON STOCK USD1

Local 2584 95
Base 258495
COMMON STOCK USD1

Local 14 355 64
Base 14,395 64
COMMON STOCK USD1

Local 3216414
Base 321641
COMMON STOCK UsSD1

Local 25403
Base 25403
COMMON STOCK USD1

Local 25413
Base 25413
COMMON STOCK USD1

Local 101506
Base 1,015 06
COMMON STOCK USD1

Local 25533
Base 25533
COMMON STOCK USD1

Local 48 306 26
Base 48306 26
COMMON STOCK USD1

Local 1061907
Base 1061907
COMMON STOCK USD1

Local 51,582 86
Base 51,582 86

Local 191 085 49
Base 191 065 49
COMMON STOCK USD 001

Local 21,088 64
Base 21,083 64
COMMON STOCK USD 001

Local 4,696 36
Base 4,696 36
‘COMMON STOCK USD 001

Local 527099
Base 527099
COMMON STOCK USD 001

Local 46,103 686

-3,17568
-317568

52928
52928

1,32320
132220

79392
79392

132320
132320

25,405 54
25,405 54

2540554
25,405 54

264 64
264 64

5,028 18
5,028 18

-5028 18
-5028 18

317569
317569

396961
3969 61

2540554
2540554

502818
5028 18

5,292 82
5,292 82

873315
873315

529 28
52928

264641
2646 41

14,819 90
14 819 90

317568
317569

264 64
264 64

264 64
264 64

1058 58
1058 56

264 64
264 64

50,81107
50,811 07

1111492
1111492

66707 84
66 707 84

21120179
211,201 79

10,747 34
10747 34

214947
214947

238830
238830

20844 54

272312011
2512
-2512
2232011
196
196
2123120114
297
297

4232011
1018
1018
22312011
-3578
-3578

2/2372011

-850 02

-850 02
223011

950 02

50 02
2232011

-675

675
21232011

-11678

-11678
2/2312011

11678

11678
21232011

-28 16

-28 18
212372011

-3519

-3519
/2312041

-82522

-82522
2/23/2011

-9208

9208
272372011

-17492

-174 92
2/23/2011

27212

-27212

2/23/2011

1315

-1315
2/23/2011

-6146

-6146
27232011

424 26

-424 26
27232011

4072

4072
2/24/2041

-1061

-1081
212472011

-10 51

-1051
22472011

-43 50

-43 50
212412011

9314

93
2/24/12011

-2,504 81

-2,504 81
2242011

-495 85

-495 85
117412010

-15124 98

-15124 98

-20 136 30
-20 136 30

6/12010
10 341 30
1034130
612412010
2,546 89
2,546 89
6/2412010
288269
288269
6/252010
2525912

2282011

000
272812011

000
2726872011

(o]0
2282011

000
2/28/2011

000
272812011

000
2/28/2011

000
2/28/2011

0go
2/28/2011

000
2/28/2011

000
228/2011

000
27282011

000
2/28/2011

000
2/28/2011

000
27282011

000
2/28/2011

000
2/28/2011

000
2/28/2011

000
2/28/12011

000
2/28/2011

000
/2011

000
v172011

000
w011

0go
3112011

000
12011

000
112011

ooo
11/9/2010

000

000

6/4/2010

000
6/29/2010

000
672972010

000
63072010

1000000
-2512
-2512

1000000

186

196

1 000000
297
297
1000000
1018

10 18

1 000000
-3578

3578

1000000
-950 02
-950 02

1000000

950 02
950 02
1000000
875
$75

1000000
-11678
-11678

1000000

11678
11678
1000000
-28 16
-2816
1000000
-3518
-3518

1000000
-82522
-82522

1000000

-9208
-92 08

1000000
-174 92
-174 92

1000000
27212
27212

1000000
-1315
-1315

1000000
-61 46
-6146

1000000

-424 26
-424 26
1000000
4072
4072

1000000
-10 61
-1081

1000000
-10 51
-10 51

1000000
-43 50
-43 50

1000000

-931
-931
1000000
-2,504 81
-2,504 81
1000000
-495 85
-495 85
1000000
15124 98
-15124 98

-20 136 30
-20 136 30

1000000
10 341 30
10341 30
1000000
2,546 89
2,546 89
1000000
283269
288269
1000000
25,269 12




o0scJ 87306E107
104BFT06113

B7306E107 Total

05C6 874054109
101MFV26344

05C6 874054109
101MFV26346

0scé 874054109
101MFV26350

05Ceé 874054109
101MFV26353

05Cs 874054109
101MGA23485

05C6 874054109
101MGA23489

05C6 874054109
101MGA23501

05C6 874054109
101MGB23974

05C6 874054109
101MGB23976

05Cs 874054109
101MGB23979

05C6 874054108
101MGC33858

05C6 874054108
101MGCI3BE6

0s5C8 874054109
101MGC33879

05C6 874054109
101MGC34216

05C6 874054109
101MGC34232

05C8 874054109
101MGE28710

05CE 874054109
101MGE28729

0sCs 874054109
101MGF27952

05C6 874054109
101MGF27877

05C6 874054108
101MGF27983

05C6 874054109
101MGG37383

05C6 874054109
101MGG37385

05C6 874054109
101MGI124823

05C6 874054109
101MG24837

05Cs 874054109
101MGI24878

05C6 874054109
101MGJ27067

05C6 874054109
101MGJ27069

05C6 874054108
101MGK25014

05C6 874054109

T 3 ENERGY SERVICES INC
594

TAKE TWO INTERACTIVE SOFTWRE
424

TAKE TWO INTERACTIVE SOFTWRE
425

TAKE TWO INTERACTIVE SOFTWRE
426

TAKE TWO INTERACTIVE SOFTWRE
427

TAKE TWO INTERACTIVE SOFTWRE
452

TAKE TWO INTERACTIVE SOFTWRE
453

TAKE TWO INTERACTIVE SOFTWRE
456

TAKE TWO INTERACTIVE SOFTWRE
470

TAKE TWO INTERACTIVE SOFTWRE
471

TAKE TWO INTERACTIVE SOFTWRE
- 472

TAKE TWO INTERACTIVE SOFTWRE
477

TAKE TWO INTERACTIVE SOFTWRE
482

TAKE TWO INTERACTIVE SOFTWRE
483

TAKE TWO INTERACTIVE SOFTWRE
484

TAKE TWO INTERACTIVE SOFTWRE
485

TAKE TWO INTERACTIVE SOFTWRE
516

TAKE TWO INTERACTIVE SOFTWRE
517

TAKE TWO INTERACTIVE SOFTWRE
524

TAKE TWO INTERACTIVE SOFTWRE
525

TAKE TWO INTERACTIVE SOFTWRE
526

TAKE TWO INTERACTIVE SOFTWRE
538

TAKE TWO INTERACTIVE SOFTWRE
537

TAKE TWO INTERACTIVE SOFTWRE
859

TAKE TWO INTERACTIVE SOFTWRE
560

TAKE TWO INTERACTIVE SOFTWRE
561

TAKE TWO INTERACTIVE SOFTWRE
569

TAKE TWO INTERACTIVE SOFTWRE
570

TAKE TWO INTERACTIVE SOFTWRE
§72

TAKE TWO INTERACTIVE SOFTWRE

928 000

800 000

1100 000

100 000

200 000

100 000

700 000

500 000

900 000

700 000

400 000

200 000

400 000

700 000

200 000

400 000

1 000 000

300 000

300 000

500 000

500 000

100 000

600 000

200 000

400 000

700 000

300 000

1000 000

100 000

Base 46 103 66
COMMON STOCK USD 001

Local 27,107 39
Base 27,107 39
Local 104 267 04
Base 104 267 04
COMMON STOCK USD 01

Local 730387
Base 7,303 87
COMMON STOCK USD 01

Local 10,116 30
Base 10 116 30
COMMON STOCK USD 01

Local 928 26
Base 928 26

COMMON STOCK USD 01

Local 1828 32
Base 1828 32
COMMON STOCK USD 01

Local 877 69
Base 877 69
COMMON STOCK USD 01

Local 6163 11
Base 6163 11
COMMON STOCK USD 01

Local 440372
Base 440372
COMMON STOCK USD 01

Local 8,093 29
Base 8,09329
COMMON STOCK USD 01

Local 831354
Base 631354
COMMON STOCK USD 01

Local 3,584 69
Base 358469
COMMON STOCK USD 01

Local 1,835 66
Base 183566
COMMON STOCK UsD 01

Local 365193
Base 365183
COMMON STOCK USD 01

Local 6408 95
Base 6408 95
COMMON STOCK USD 01

Local 183118
Base 183116
COMMOCN STOCK USD 01

Local 3663 41
Base 3,663 41
COMMON STOCK USD 01

Local 9,421 64
Base 942164
COMMON STOCK USD 0t

Local 2893795
Base 285795
COMMON STOCK USD 01

Local 2,836 84
Base 2,83684
COMMON STOCK UsD 01

Local 473991
Base 473991
COMMON STOCK USD 01

Local 473806
Base 473806
COMMON STOCK USD 01

Local 955 48
Base 95548
COMMON STOCK USD 01

Local 571490
Base 571490
COMMON STOCK USD 01

Local 198588
Base 198588
COMMON STOCK USD 01

Local 4,008 85
Base 4,008 85
COMMON STOCK USD 01

Local 699288
Base 689288
COMMON STOCK USD 01

Local 2,840 70
Base 294070
COMMON STOCK USD 01

Local 975983
Base 975983
COMMON STOCK USD 0t

Local 979 08
Base 979 08
COMMON STOCK USD 01

20844 54

1232627
1232827

48,455 92

48,455 92

891640
8916 40

12,260 06
12 260 08

1,114 55
111455

2,229 10
222910

111455
111455

780185
7,80185

557275
557275

10030 95
10030 85

7,801 85
7 80185

4458 20
4458 20

222810
222910

4,458 20
4,458 20

780185
780185

222910
222910

445820
4458 20

1114551
11145 51

3234365
334365

334365
334365

557275
557275

557275
557275

111455
111455

6,687 30
6,687 30

222910
222810

445820
4458 20

780186
780188

3,34365
3,34365

1114551
1114551

1,314 55
111455

59 12

1478112
1478112

5581112

§581112

-161253
161253

-214376
-214376

-186 29
-18629

-40078
-40078

-236 86
-236 86

-163874
-183874

-1,169 03
-1,168 03

-183766
-193766

-1488 31
-1,488 31

87351
873514

-39344
-39344

-806 27
-806 27

-139290
-139280

-387 94
-397 94

-79479
-794 79

-1,72387
172387

-44570
44570

506 81
-506 81

-83284
-83284

-834 69
-834 69

-159 07
-159 07

-97240
-87240

-24322
-24322

-449 35
-448 35

-808 98
-808 88

-402 95
-402 95

-138568
-138568

-13547
-13547

6/2812010

6/30/2010

6/3012010

6/30/2010

6/30/2010

71112010

71472010

71172010

71212010

71212010

7i2/2010

7/6r2010

7/6/2010

71612010

7/6/2010

71612010

71812010

7/872010

71912010

71312010

71872010

122010

71222010

771472010

1142010

7/1472010

715010

1152010

7/16/2010

71192010

000
7112010

000

000

7/6/2010

000
7/612010

o000
7762010

oo

7162010

000
7172010

000
77112010

000
71112010

000
71812010

000
71812010

000
7/812010

000
782010

000
7/8/2010

000
71812010

000
71812010

000
7/3/2010

000
7/13/2010

000
71132010

000
7/14/2010

000
7114/2010

000
7/14/2010

000
77152010

000
71152010

000
7/19/2010

000
771972010

000
711972010

000
712012010

occo
7/20/2010

000
772172010

000
712212010

2525912
1000000
14,781 12
14,781 12

5581112
5581112

1000000
-161253
-161253

1000000
-2,14376
-2,14378
1000000
186 28
-186 29

1000000
-40078
40078

1000000

236 86
-236 86
1000000
-163874
-163874
1000000
-1169 03
-1169 03
1000000
-1937 66
1937 66
1000000
-1488 31
-1,488 31

1000000
-873 51
-873 51

1000000
-393 44

-393 44
1000000
-806 27
-806 27

1000000

1,392 50

139280

1000000

-397 94
-397 94

1000000
-79479
-79479

1000000

-172387

-172387

1000000
-44570
-44570

1000000
-506 81

506 81

1000000
-832 84
-83284

1000000
-834 69
-834 69

1000000
-159 07
-159 07

1000000
-97240

872 40

1000000
-243 22
-243 22

1000000
-449 35
-449 35

1000000
-808 98
-808 98

1000000
40295
40295

1000000

138568

138568

1000000

135 47
13547

1000000




101MGL17472

05C6 874054109
101MGL17474

05C6 874054109
101MGL17477

05C8 874054109
101MGL17478

05CB 874054109
101MGL 17481

05C6 874054109
101MGL17483

05C8 874054109
101MGL17485

asce 874054109
101MGL 17487

05Cé 874054109
101MGM24672

05C6 874054109
101MGM24674

05C6 874054108
101MGN23414

05C6 874054109
101MGN23455

05C8 874054109
101MGO20956

05C8 874054109
101MGO20860

05C6 874054109
101MG0O20963

05C8 874054109
101MGO20965

05C6 874054109
101MG020972

05C6 874054108
101MGQ20975

D5CE 874054109
101MGO20888

05C6 874054109
101MG020998

874054109 Total

05C1 87612E106
114BBF02271

05CS 878377100
104BKC02208

05Cs 878377100
11AWBCO01106

05Cs 878377100
114BBD00747

05Cs 878377100
11AWCV01175

878377100 Total

05C1 879664100
114BBF02272

0sC1 879868107
114BBF02273

05c1 881609101
114BBF02274

05C5 881624209
104BKC02211

577

TAKE TWO INTERACTIVE SOFTWRE
578

TAKE TWO INTERACTIVE SOFTWRE
579

TAKE TWO INTERACTIVE SOFTWRE
580

TAKE TWO INTERACTIVE SOFTWRE
581

TAKE TWO INTERACTIVE SOFTWRE
se2

TAKE TWO INTERACTIVE SOFTWRE
583

TAKE TWO INTERACTIVE SOFTWRE
584

TAKE TWO INTERACTIVE SOFTWRE
590

TAKE TWO INTERACTIVE SOFTWRE
591

TAKE TWO INTERACTIVE SOFTWRE
605

TAKE TWO INTERACTIVE SOFTWRE
606

TAKE TWO INTERACTIVE SOFTWRE
610

TAKE TWO INTERACTIVE SOFTWRE
611

TAKE TWO INTERACTIVE SOFTWRE
612

TAKE TWO INTERACTIVE SOFTWRE
613

TAKE TWO INTERACTIVE SOFTWRE
614

TAKE TWO INTERACTIVE SOFTWRE
615

TAKE TWO INTERACTIVE SOFTWRE
616

TAKE TWO INTERACTIVE SOFTWRE
618

TARGET CORP
09

TECHNE CORP
036

TECHNE CORP
094

TECHNE CORP
096

TECHNE CORP
124

TELLABS INC
010

TEMPLE INLAND INC
011

TESORO CORP
012

TEVA PHARMACEUTICAL SP ADR
037

100

100 0C0

200 000

100 000

200 000

100 000

300 DOO

100 000

900 000

400 000

800 000

500 000

100 000

900 000

100 000

100 D00

300 000

100 000

200 000

200 000

470 000

1900 000

2,093 000

762 000

1775000

220 000

200 000

70 000

1,900 000

Local 98297
Base 98297
COMMON STOCK USD 01

Local 983 13
Base 983 13
COMMON STOCK USD 01

Local 1,964 30
Base 1,964 30
COMMON STOCK USD 01

Local 98227
Bose 98227
COMMON STOCK USD 01

Local 1,963 58
Base 1963 56
COMMON STOCK USD 01

Local 983 06
Base 983 06
COMMON STOCK USD 01

Local 2,946 88
Base 294688
COMMON STOCK USD 01

Local 98176
Base 98176

COMMON STOCK USD 01

Local 877242
Base 877242
COMMON STOCK USD 01

Local 3,897 65
Base 389765
COMMON STOCK USD 01

Local 785674
Base 785674
COMMON STOCK USD 01

Local 4 946 56
Base 4,946 56
COMMON STOCK USD 01

Local 99243
Base 99243
COMMON STOCK USD 01

Local 889400
Base 883400
COMMON STOCK USD 01

Locel 1,008 17
Base 1008 17
COMMON STOCK USD 01

Local 1,008 23
Base 1,008 23
COMMON STOCK UsSD 01

Local 301194
Base 301194
COMMON STOCK USD 01

Local 98370
Base 99370
COMMON STOCK USD 01

Local 201748
Base 201748
COMMON STOCK USD 01

Local 1985 34
Bese 198534
Local 182 148 49
Base 182,148 49

COMMON STOCK USD 0833

Local 25,654 45
Base 25,654 45
COMMON STOCK USD 01

Local 116 083 66
Base 116 083 €6
COMMON STOCK USD 01

Local 145,256 63
Base 145 256 63
COMMON STOCK USD 01

Local 5186270
Base 5186270
COMMON STOCK USD 01

Local 127 53502
Base 127 53502
Local 44073801
Base 440,738 01

COMMON STOCK USD 01

Local 122159
Base 122159
COMMON STOCK USD1

Local 484174
Base 484174

COMMON STOCK USD 167

Local 1504 27
Base 1504 27
ADR

Local 96,025 89

111455
1,114 55

111455
111455

2,229 10
2,229 10

1,114 55
1,114 55

222910
222910

111455
111455

334365
3,343 65

1,114 55
111455

10030 96
10,020 96

4,458 20
445820

891641
891641

557276
557276

1,114 55
1,114 55

1003096
10 030 96

1,114 55
111455

1,114 55
1,114 55

334365
334365

111455
111455

2228 1
222911

2,229 10
222910

21299369

213993 69

2376453
23,764 53

59 11996
59,118 96

65125 30
6512530

2371022
2371022

5523049
55,230 49

203 18597
20318597

341000
341000

475213
4,75213

352849
352848

97 126 37

3158
-13188

-13142
-13142

264 80
264 80

-13228
-13228

-265 54
28554

13149
-13149

-396 77
-39677

-13279
-13279

-1258 54
-1258 54

-560 55
-560 55

-105367
-1,058 67

626 20
626 20

-12212
-12212

-1,136 96
-1,136 96

-106 38
-106 38

-106 32
-106 32

23317
7

-120 85
-12085

-21163
-21163

-24376
-24376

-3184520
31,845 20

1,889 92
188992

5696370
56 983 70

80,13133
B0 13133

2815248
2815248

72304 53
72304 53

237 55204
23755204

-2,188 41
-2,188 41

8961
89 61

-2024 22
-2,024 22

-110048

71872010

11972010

711912010

771872010

71972010

7/18/2010

714812010

712012010

712072010

712172010

7/2172010

712212010

72212010

712272010

712272010

72212010

7122/2010

7i2272010

712212010

272011

14/2/2010

2272014

2372011

37292011

27201

272011

272011

11/2/2010

000
77222010

ooo
7222010

000
71222010

000
712272010

000
712212010

000
7122/2010

0c0
712212010

000
71222010

000
71222010

ooo
7726/2010

0co0
7/26/2010

000
712712010

000
712112010

000
712712010

000
7/27/12010

000
712712010

000
7127/2010

000
712712010

000
712712010

000

000

2/10/2011

000

11/5/2010

000
272011

000
282011

000
412011

000

o000

21102011

000

211072011

000

2/1072011

oao

11/5/2010

-13158
-13158
1000000
-13142
-13142
1000000
-264 80
-264 80
1000000
-13228
-13228
1000000
-265 54
-265 54
1000000
-13149
-13149
1000000
-396 77
-386 77

1000000
-13279
-13279

1000000
-125854
-125854
1000000
560 55
560 55
1000000
-1059 67
-1,059 67
1000000
-626 20
-626 20
1000000
12212
12212
1000000
-1136 96
-1136 96
1000000
-106 38
-106 38
1000000
106 32
-106 32
1000000
-3 T
317
1000000
-120 85
-120 85
1000000
21163
-211863

1000000
-24376
-24376

-31 84520
31,845 20

1000000
1889 92
1889 92

1000000
56 96370
56 962 70

1000000
8013133
80,131 33

1000000
28,152 48
28,152 48

1000000
72304 53
72,304 53

23755204
23755204

1000000
218844
-2 188 41

1000000
89 61
89 61

1000000
-2,024 22
-2,024 22

1000000
-1,100 48




osc1 882508104
114BBF02275

0sCt 882508104
104BLID1706

882508104 Total

0sCi 883203101
114BBF02278

05C1 883556102
114BBF02278

05C1 883556102
114BAL02038

883556102 Total

05C1 88579Y101
1048LI01494

asc1 88579Y101
114BBF01977

88579Y101 Total

05CJ 88580F109
104BHS02602

05Ccy 88580F 109
104BHT02781

05CJ 88580F 109
104B1i00424

BBSBOF109 Total

0sCy 887317303
114BBF02280

05C1 887317303
104BJH02059

887317303 Total

0s5C1 887324207
114BBF02279

05C4 887324207
114BDG00483

05C4 887324207
114BDH00350

B8732J207 Total

05cJ 88830R101
104BLHO00418

0scJ 88830R101
104BLHO0419

05cJ 88830R101
114BAS00393

05CJ B8830R101
114BAS00285

0scy 88830R101
114BBK00656

05¢ 88830R101
114BBK0O0659

05¢y 88830R101
104BHM01557

0scJ 88330R101

TEXAS INSTRUMENTS INC
013

TEXAS INSTRUMENTS INC
300

TEXTRON INC
014

THERMO FISHER SCIENTIFIC INC
016

THERMO FISHER SCIENTIFIC INC
414

MCo
280

M CO
515

3PARINC
705

3PARINC
710

3PAR INC
742

TIME WARNER INC
018

TIME WARNER INC
153

TIME WARNER CABLE
017

TIME WARNER CABLE
634

TIME WARNER CABLE
636

TITAN MACHINERY INC
028

TITAN MACHINERY INC
029

TITAN MACHINERY INC
120

TITAN MACHINERY INC
122

TITAN MACHINERY INC
162

TITAN MACHINERY INC
166

TITAN MACHINERY INC
689

TITAN MACHINERY INC

781 000

158 000

100 000

176 000

102 000

46 000

474 000

3579000

4 051 000

5,535 000

452 000

381000

207 000

154 000

246 000

758 000

765 000

580 000

697 000

99 000

1,136 000

4 030 000

Base 96 025 89

COMMON STOCK USD1

Local 27,771 82
Bese 2777182
COMMGON STOCK USD1

Local 5,290 01
Base 529001

Local 3306183
Base 33,06183

COMMON STOCK USD 125
Local 2,763 41
Base 278341

COMMON STOCK USD1

Local 978977
Base 978977
COMMON STOCK USD1

Local 5,854 40
Base 5,854 40

Locat 15644 17
Base 15644 17
COMMON STOCK USD 01

Local 385476
Base 385476

COMMON STOCK USD 01

Local 4212357
Base 4212357
Local 45978 33
Base 45978 33

COMMON STQOCK USD 001

Local 9512141
Base 9512141
COMMON STOCK USD 001

Local 106,615 24
Base 106,615 24
COMMON STOCK USD 001

Local 181,932 37
Base 18193237

Local 383 669 02
Base 383,669 02

COMMON STOCK USD 01

Local 1637338
Base 1637338
COMMON STOCK USD 01

Local 11,982 2%
Base 1198229

Local 2835567
Base 28 355 67
COMMON STOCK USD 01

Local 14,358 48
Base 1435848

COMMON STOCK USD 01

Local 1123676
Base 11,23676
COMMON STOCK USD 01
Local 17,954 18
Base 17,954 18
Local 43549 42
Base 43549 42
COMMON STOCK USD 00001
Local 1441422
Base 14414 22
COMMON STOCK USD 00001
Local 14,545 61
Base 14 54561
COMMON STOCK USD 00001
Local 14 156 30
Base 14 156 30
COMMON STOCK USD 0000t
Local 1677974
Base 1677974
COMMON STOCK USD 00001
Locat 262990
Base 262990
COMMON STOCK USD 00001
Local 2995233
Base 299523
COMMON STOCK USD 00001
Local 65,75155
Base 65,751 55

COMMON STOCK USD 00001

97,126 37

1838236
18,382 36

374237
3,74237

2212473

2212473

370550
370550

894508
8946 08

5,23549
523549

14,181 57

14,181 57

212861
2,128 61

2193393
2193393
2406254

24,062 54

28002 81
28,002 81

31,695 83
3169583

4330694
43306 84

103 005 58

103,005 58

3833962
3833962

3231724
3231724

70656 36
70 856 86

26387 17
26387 17

921395
9,213 95

1471838
1471838

50 329 50
50,329 50

962517
9,625 17

970128
970126

748201
7.48201

883892
883882

125546
125546

14,406 05
14,406 05

5110597
§1,10597

048

9368946
938346

1,547 64
154764

10 937 10

10937 10

94209
-842 09

84369
843269

618 91
618 91

146260

1462 60

172615
172615

2018964

2018964

2191579

2191579

67 118 60
67 118 60

74 919 41
7491941

138 625 43
13862543

280663 44

280,663 44

-21,966 24
-21986 24

-20334 85
-20 334 95

-42,304 19
-42,301 19

-12 038 69
-12 03869

2,02281
2,022 81

3,235 80
323580

-6 78008
-6 780 08

4,789 05
4,789 05

4844 35
4,844 35

667429
667429

794082
794082

137444
137444

15,546 28
15546 28

14 64558
14 84558

272011

12/10/2010

272011

272011

11872011

12/10/2010

2712011

8125/2010

8/2612010

91132010

27120114

10/11/2010

2112011

4/8/2011

411172011

12/972010

12/9/2010

1272011

112772011

2142011

21142011

/172010

anrro10

000

2102011

000
121152010

000

000

210/2011

ooo

2102011

000
/2172011

000

000

1211572010

000

211072011

000

oo

&30/2010

oo
83112010

000
9/16/2010

000

000

211072011

000
10/14/2010

000

000

2/10/2011

000

4/13/2011

000
41147201

000

000

12/14/2010

000
12/14/2010

000
2112011

000
2172011

000
21712011

000
21772011

000
8/20/2010

000

8/20R2010

-110048

1000000
938346
9,389 46
1000000
1,547 64
1547 64

10,837 10
10937 10

1000000
-842 09
-542 03

1000000
84369
84369

1000000
618 91
618 91

146260
146260

1000000
172615
1,726 15

1000000
20,189 64
20,189 64

2991579
2151579

1000000
67 118 60
67 118 60

1000000
7491941
74,919 41

1000000

138,625 43

13862543

280 663 44
280 663 44

1000000
~21,966 24
-21,966 24

1000000
-20 334 95
-20,334 95

-42301 19
-4230119

1000000
12038 69
12038 69

1000000
202281
202281
1000000
323580
323580

678008
-6 780 08

1000000
478905
478905

1 000000
484435
4844 35

1000000
6,67429
667429

1000000
7,84082
7,840 82

1 000000
1374 44
1374 44

1 000000

15546 28
15,546 28
1000000
14,645 58
14,645 58

1000000




104BHP01923

05CJ 88830R101
104BJJ00520

0scJ B8830R101
104BJJ00521

B88830R101 Total

03C1 889478103
114BBF02281

0sC4 89151E109
114BEF00301

05C1 89417E109
114BBF02282

05CS 896239100
104BKC02214

0sCs 896233100
11AWAS01280

05C5 896239100
114FBB00072
CXL

05Cs 896239100
114BBB02544

05CJ 896239100
104BGI02486

0sCy 896233100
104BGP00455

05CJ 896239100
104BHH02643

05CJ 896239100
104BJE01423

0scJ 896239100
104BJEO1424

0sCJ 896239100
104BKDO0EES

896239100 Tota!

05C5 902104108
104BKC02216

05C1 902973304
114BBF02284

05C1 902973304
104BJHO2100

05C1 902973304
104BLI01727

+=1o3} 902973304
114BAL02094

902973304 Total

05C5 903514108
104BKC02217

05Ct 907818108
114BBF02285

05C5 909218109
104BKC02218

05CE 910047109
101MKD27036

oscH 911312106
114BBF 02285

697

TITAN MACHINERY INC
825

TITAN MACHINERY INC
827

TOLL BROTHERS INC
019

TOTAL SA SPON ADR
657

TRAVELERS COS INC/THE
020

TRIMBLE NAVIGATION LTD
038

TRIMBLE NAVIGATION LTD
084

TRIMBLE NAVIGATION LTD
Q084

TRIMBLE NAVIGATION LTD
091

TRIMBLE NAVIGATION LTD
632

TRIMBLE NAVIGATION LTD
642

TRIMBLE NAVIGATION LTD
681

TRIMBLE NAVIGATION LTD
789

TRIMBLE NAVIGATION LTD
791

TRIMBLE NAVIGATION LTO
865

IVIINC
039

US BANCORP
022

US BANCORP
179

US BANCORP
s

US BANCORP
420

ULTRA PETROLEUM CORP
040

UNION PACIFIC CORP
023

UNIT CORP
041

UNITED CONTINENTAL HOLDINGS
729

UNITED PARCEL SERVICE CL B
024

240

599 000

1,360 000

110 000

285 000

407 000

3,305 000

880 000

-880 000

880 000

490 000

980 000

1096 000

848 000

980 000

1616 000

2075000

1416 000

138 000

198 000

169 000

3,470 000

208 000

1,070 000

2,200 000

628 D00

Local 3,976 95
Base 397695
COMMON STOCK USD 00004
Local 11,102 45
Base 11,102 45
COMMON STOCK USD 00001
Local 25,173 44
Base 2517344
Locat 198 482 49
Bass 198,48249
COMMON STOCK USD 01
Local 226936
Bease 2269 36
ADR
Local 17175389
Base 1717539

COMMON STOCK NPV

Local 2322452
Base 23224 52
COMMON STOCK NPV

Local 117,443 83
Base 117,443 83
COMMON STOCK NPV

Local 38 807 52
Base 38 807 52
COMMON STOCK NPV

Local -38 807 52
Base -38 807 52
COMMON STOCK NPV

Lacal 38 807 43
Base 38,807 43
COMMON STOCK NPV

Local 14 553 58
Base 14 553 58
COMMON STOCK NPV

Local 2829134
Base 2829134
COMMON STOCK NPV

Local 30647 48
Base 30647 48
COMMON STOCK NPV

Local 29268 30
Base 29268 30
COMMON STOCK NPV

Locat 33860 67
Base 33,860 67
COMMON STOCK NPV

Local 59,885 35
Base 59 885 35

Local 352757 98
Base 35275798
COMMON STOCK NPV

Local 81866 08
Base 81866 08

COMMON STOCK USD 01

Local 38,524 05
Bese 39,524 05
COMMON STOCK USD 01

Local 310562
Base 310582
COMMON STOCK USD 01

Local 5,079 36
Base 5,079 36
COMMON STOCK USD 01

Lacal 4608 54
Base 4 608 54
Local 52,317 57
Base 52 317 57
COMMON STOCK NPV

Local 146,353 10
Base 14635310

COMMON STOCK USD2 5

Local 19,726 65
Base 19,726 65
COMMON STOCK USD 2

Local 4075390
Base 4075390
COMMON STOCK USD 01

Local 62 522 50
Base 62 522 50
COMMON STOCK USD 01

Local 46 689 46
Base 46 689 46

304353
304353

7,596 15
7,596 15

17,246 68
17 246 68

130 301 20
130,301 20

2,374 59
237459

14,003 82
14 003 82

18 489 51
18 488 51

§573527
65,735 27

17,502 88
17,502 88

17,502 88
-17 502 88

17 502 88
17 502 88

1115189
1115189

2230378
2230378

2494383
2494383

19 299 60
19 299 60

2230378
22,30378

3677849
3677849

22001952
220019 52

59051 44
59051 44

33804 18
33804 18

331835
3,31835

472686
4726 86

4034 54
4034 54

45883 93
45883 93

165,849 77
165,849 77

14,697 35
14,697 35

3810174
3810174

2883247
2883247

36 85261
36 85261

342

93342
10/13/2010

3,508 30

3506 30
10/13/2010

7,926 76

7,926 78

68,181 29
68 18129

2720114
-10523
-10523

5/6r2011
3N s7
317157

72011
473501
4,735 01

11/2/2010
51708 56
51708 56

172872011
21304 84
2130464

11282011
21,304 84
-21304 64

172812011

21304 55

21,304 55
7/1472010

340169

340169
71222010

5,987 56

5987 56
81172010

570365

5,703 65
10/672010

9,968 70

896870
10/672010

11,556 83

11 556 83
11/3/2010

23106 86

23 106 86

13273846
132,738 46

11/2/2010
2281464
2281464

101
571987
571987

10/11/2010
21273
-21273

121102010
35250
35250

111872011
574 0D
574 00

643364
643364

11/2/2010
-19 496 67
-18 496 67

272011
5,029 30
5029 30

117272010
265216
2865216

11/472010
3368003
33,690 03

27712011
983685
9,836 85

000
10/1872010

0aQo
1011872010

000

000

211012011

000

§/11/2011

000

2/10/2011

000

11/512010

000
2212011

000
22011

000

/212011

000
711912010

o0go
712712010

000
&16/2010

oo
101122010

000
10/12/2010

000
11/8/2010

000

000

11/5/2010

000

2/10/2011

000

1071472010

ooo
121152010

000
172172011

000

000

11/5/2010

000

21072011

000

11/5/2010

000

117972010

000

2/10/2011

000

93342

933 42
1000000
3,508 30
3506 30
1000000
792676
792878

68,181 29
68,181 29

1000000
-105 23
-105 23

1000000
317157
317157

1000000
473501
473501

1000000
$1,708 56
§1,708 56

1 000000
21,304 64
21,304 64

1000000

21,304 64
-21,304 64

1000000
2130455
21,304 55
1000000
340169
340169
1000000
5987 56
5987 56
1000000
570365
5,703 65
1000000
9,968 70
996870
1 000000
11,556 89
11,556 89
1000000
23 106 B6
23,106 86

132738 46
132,738 46

1000000
2281464
2281464

1000000
571987
571987

1000000
-21273
-21273

1000000

35250
35250
1000000
574 00
574 00

6,433 64
643364

4 000000
-19 496 67
-19 496 67

1000000
5029 30
502930

1000000
265216
265216

1000000
33690 03
3369003

1000000
9,836 85
9,836 85




05Ct 912903108
1148BF02287

05C1 913017109
114BBF02288

05C1 913017109
104BJH02119

05C1 913017109
104BLIO1728

0sC1 913047109
114BAL02096

913017109 Total

05C1 91324P102
114BBF02289

0sC1 81324P102
114BAL02121

91324P102 Total

05C1 913503100
114BBF02290

05C1 917047102
114BBF02281

0s5C1 91913Y100
114BBF02292

05C1 92276F100
114BBF02293

0s5C1 92343E102
114BBF02294

05Ct 82343V104
114BBF02295

05C1 92553P201
114BBF02296

05Ct 92553P201
104BJHO2054

92663P201 Total

05C1 $2826C839
114BBF02297

05CS 92826C833
104BKC02220

05C4 92826C839
104BlJ00512

osc1 82826C833

114BAL02109

92826C839 Total

0scJ 92847A200
104BHS02600

0scy 92847A200
104BHS02601

oscy 92847A200
104BHT01863

05Cd 92847A200
104BHU01785

05CJ 92847A200
104BHV00671

05¢J 92847A200
104BIAO1759

05CJ 92847A200

UNITED STATES STEEL CORP
025

UNITED TECHNOLOGIES CORP
026

UNITED TECHNOLOGIES CORP
180

UNITED TECHNOLOGIES CORP
317

UNITED TECHNOLOGIES CORP
422

UNITEDHEALTH GROUP INC
027

UNITEDHEALTH GROUP INC
447

UNIVERSAL HEALTH SERVICES B
028

URBAN OUTFITTERS INC
028

VALERO ENERGY CORP
030

VENTAS INC
031

VERISIGN INC
032

VERIZON COMMUNICATIONS INC
033

VIACOM INC CLASS B
034

VIACOM INC CLASS B
150

VISA INC CLASS A SHARES
035

VISA INC CLASS A SHARES
042

VISA INC CLASS A SHARES
413

VISA INC CLASS A SHARES
435

VITACOST COM INC
703

VITACOST COM INC
704

VITACOST COM INC
707

VITACOST COM INC
713

VITACOST COM INC
714

VITACOST COM INC
718

VITACOST COM INC

50 000

653 000

27 000

34 000

54 000

710 000

51000

180 000

113 000

531000

30000

160 000

2,125 000

489 000

54 000

277 000

1650 000

1,080 000

40 000

538 000

615 000

188 000

1751000

343 000

279 000

COMMON STOCK USD1
Local 297647
Base 297847

COMMON STOCK UsD1

Local 5461247
Bese 5461247
COMMON STOCK USD1

Local 196178
Base 196178
COMMON STOCK USD1

Local 265807
Base 2,658 07
COMMON STOCK USD1

Local 428588
Base 429588

Locat 63 528 20
Base 63 528 20

COMMON STOCK USD 01

Local 2985333
Base 29858 33
COMMON STOCK USD 01

Local 207158
Base 2,071 58

Local 3152991
Base 3192991

COMMON STOCK UsD 01

Local 775538
Base 775538
COMMON STOCK USD 0001

Local 399274
Base 399274

COMMON STOCK USD 01

Local 14,667 42
Base 14 667 42
REIT USD 25

Local 161008
Base 161008

COMMON STOCK USD 001
Local 584864
Base 564864

COMMON STOCK USD 1
Local 76734 21
Base 76734 21

COMMON STOCK USD 001

Local 2175167
Base 2175167
COMMON STOCK USD 001
Locat 2,003 90
Base 2,003 90
Local 23,755 57
Base 2375557
COMMON STOCK USD 0001
Local 2050314
Base 20503 14
COMMON STOCK USD 0001
Local 12883675
Base 12883875
COMMON STOCK USD 0001
Local 72668 62
Base 72 668 62
COMMON STOCK USD 0001
Local 2839186
Base 2,839 16
Local 224 847 €7
Base 224 847 67
COMMON STOCK USD 00001
Local 337503
Base 337501
COMMON STOCK USD 00001
Local 384239
Base 384239
COMMON STOCK USD 00001
Local 1,153 15
Base 115315
‘COMMON STOCK USD 00001
Local 10 395 16
Base 10,395 16
COMMON STOCK USD 00001
Local 1,969 84
Base 1,969 84
COMMON STOCK USD 00001
Local 157783
Base 157783
COMMON STOCK USD 00001

7.876 66
7,876 66

19,147 27
19147 27

79169
79169

996 95
996 95

158339
158339

22,519 30

2251930

27,840 42
2784043

1999 81
1999 81

2984024

2984024

4707 90
4707 90

346142
346142

21,50276
2150276

122812
122812

4086 89
4,086 89

95834 01
95834 01

2778017
2779017

3068 85
3068 85

30859 02

30859 02

2293322
2293322

104 705 47
104 705 47

54 156 59

54,156 59

3,31186

331166

185 106 94

185 106 94

691672
691672

7,906 66
7906 66

244700
244700

2251148
2251148

440973
440973

3,586 83
3,586 93

27roNn
-4 900 19
-4.800 19

27712011
35 465 20
3545520
101172010
117009
1,170 09
12/10/2010
1,661 12
1,661 12
171872011
271249
271249

41,008 80
41,008 90

27201
2,01790
2,017 90
118/2011
nun
nn

208967
208967

2101
304748
304748

212011
53132
53132

27112011
683534
-6 83534

2o
38196
38196

2/712011
156175
156175

2712011
-18 099 80
-19099 80

2712041
-6 038 50
-6038 50

10/11/2010
-1064 95
-1,064 95

-710345
-7 10345

277201
-243008
-243008

117212010
2413128
2413128

9/1472010
1851203
1851203

1/18/2011
-47250
-472 50

3974073
3974073

8725/2010

-354169

-354169
87252010

-4,064 27

-4.064 27
82612010

-1,263 85

-1,263 85
272010

-12116 33

-12116 33
873072010

-243989

-2439 89
&/3172010

-2009 10

-2009 10

/31/2010

21072011

000

2/10/2011

000
1011472010

000
12/15/2010

000
12172011

ooo

000

21102011

000
172172011

000

000

2/10/2011

000

2/10/2011

000

2/10/20114

000

21072011

000

2/10/2011

000

2/10/2011

000

2/10120114

000
10/14/2010

000

o000

2/10/2011

o0oo
111512010

000
$/17/2010

000

17217201

000

000

8/30/2010

000
8/30/2010

000
&/31/2010

000
9/172010

000
2/2010

000
9/3/2010

ooo
2372010

1000000
-4 900 19
-4 900 15

1000000
35 465 20
35465 20

1000000

117009
1,170 09

1000000

166112

1,661 12

1000000

271248

271249

41008 90
41,008 90

1000000
2,017 90
2,017 90
1000000
"7
nm

2,089 67
208967

1 000000
304748
304748

1000000
53132
53132

1 000000
6,835 34
683534

1000000
381 96
36196

1000000
156175
156175

1000000
-19 099 80
-19.099 80

1 000000
-6 038 50
-6 038 50
1000000
-1064 95
-1064 85

-7,10345
-7 10345

1000000
-2,430 08
-243008
1000000
2413128
2413128
1000000
1851203
1851203

1000000
-472 50
-472 50

39,74073
38,740 73

1000000
354169
-354169
1000000
-4 064 27
-4 064 27
1000000
126385
-1,26385
1000000
12116 33
12116 33
1000000
243989
2439 89
1000000
-2,000 10
-2,009 10
1000000




10481401760

0sCJ 92847A200
104B1B00457

82B47A200 Total

0sCt 929042109
114BBF02288

o0sc1 929042109
104BLI01708

929042109 Tota!

05C4 92927K102
104BGG01679

05C4 92927K102
104BGPO1518

05c4 92927K102
104BGQO13S5

05C4 92927K102
104BHAD1731

05C4 92927K102
104BHB02495

05C4 92927K102
104BIGD2224

0sca 92927K102
104BIH01709

05C4 92927K102
104B100425

05C4 92927K102
104BI1200510

05C4 92927K102
104BIK00508

92927K102 Total

oscJ 929297109
104BFN02503

05C1 931142103
114BBF02300

05C1 931142103
104BJH02071

1=14} 931142103
104BLI01746

05C1 831142103
114BAL02083

05C4 931142103
114BDB00920

931142103 Total

osc1 947684106
114BBF02302

osci 94973V107
114BBF02303

osc1 94973V107
104BJH02079

0sC1t 94973v107
114BAL02100

05C4 84973V107
114BAP02023

719

WVITACOST COM INC
725

VORNADO REALTY TRUST
036

VORNADO REALTY TRUST
301

WABCO HOLDINGS INC
9

WABCO HOLDINGS INC
355

WABCO HOLDINGS INC
359

WABCO HOLDINGS INC
369

WABCO HOLDINGS INC
s

WABCO HOLDINGS INC
406

WABCO HOLDINGS INC
407

WABCO HOLDINGS INC
409

WABCO HOLDINGS INC
411

WABCO HOLDINGS INC
415

WMS INDUSTRIES INC
562

WAL MART STORES INC
038

WAL MART STORES INC
161

WAL MART STORES INC
335

WAL MART STORES INC
415

WAL MART STORES INC
623

WEBSENSE INC
040

WELLPOINT INC
041

WELLPOINT INC
169

WELLPOINT INC
426

WELLPOINT INC
535

4339

1482 000

212 000

34 000

225 000

264 000

536 000

256 000

514 000

487 000

64 000

278 000

187 000

155 000

2,580 000

1,119 000

119 000

140 000

102 000

2005 000

100 000

141 000

79 000

60 000

163 000

Local 2435873
Base 2435873
COMMON STOCK USD 00001

Local 6,284 38
Base 8,284 38

Local 54 956 51
Base 54 956 51
REIT USD 04

Local 184384 85
Base 18484 85
REIT USD 04

Local 278219
Base 2,782 18

Local 2126704
Base 2126704
COMMON STOCK USD 01

Local 782983
Base 782383
COMMON STOCK USD 01

Local 9,899 49
Base 9,899 49
COMMON STOCK UsSD 01

Lacal 20,350 44
Base 20,350 44
COMMON STOCK USD 01

Local 9,864 82
Base 9 854 82
COMMON STOCK USD 01

Local 19908 17
Base 19908 17
COMMGON STOCK USD 01

Local 1912187
Base 1912187
COMMON STOCK USD 01

Local 2,528 42
Base 2,528 42
COMMON STOCK USD 01

Local 11146 53
Base 11146 53
COMMON STOCK USD 01

Local 751179
Base 751179
COMMON STOCK USD 01

Local 6,240 60
Base 6,240 60

Local 114 40198
Base 114,401 96

COMMON STOCK USD 5
Local 118 507 32
Base 118 507 32

COMMON STOCK USD 1

Local 62,677 11
Base 62677 11
COMMON STOCK USD 1

Local 647876
Base 647876
COMMON STOCK USD 1

Local 758087
Base 758087
COMMON STOCK USD 1

Local 5,638 45
Base 563845

COMMON STOCK USD 1

Local 104,253 98
Base 104,253 98
Local 186,629 17
Base 186,629 17
COMMON STOCK USD 005

Local 196352
Base 196352

COMMON STOCK USD 01

Local 914106
Base 914106
COMMON STOCK USD 01

Local 436941
Base 4369 41
COMMON STOCK USD 01

Local 379552
Bese 379552
COMMON STOCK USD 01

Lacal 9,984 41

§5,78377
$5.783 77

19053 13
19053 13

12258543
12258543

805209
805208

129137
129137

9,343 46

934346

775017
775017

9093 54
9,093 54

18,462 64
18,462 64

881798
881798

17,704 84
17704 84

16,774 82
16774 82

2204 49
2204 49

957577
857577

6,441 26
644126

5,339 01
5,339 01

102 164 52

102 164 52

9382158
93,82158

45960 13
45960 13

488763
4 887 63

575015
575015

418939
418939

102409 19
102,409 19

163 196 49
163 196 49

247800
247600

$03170
903170

5,060 31
5,060 31

384328
384328

4,505 53

2504

-31,42504
9/1/2010

-10,768 75

-10,76875

-67,628 92
-67 628 92

2772011
1043276
1043276

12/10/2010
1490 82
1490 82

1182358
1192358

1912010
7966
7866
712272010
805 95
80595
71232010
1887 80
1887 80
713072010
1046 84
1046 84
8/2/2010
220333
220333
91912010
234705
234705

9/10/2010
32393
32393
9/13/2010
157076
157076
8/1472010
107053
107053
8/15/2010
901 59
901 59

1223744
1223744

6/18/2010
2468574
24,68574

272011
1671698
16,716 98
10/11/2010
159113
159113
12/10/2010
183072
183072
171872011
1,449 06
144906

41112014
1,844 79
184479

2343268
2343268

272011
-51248
-51248

272011
109 36
109 36
10/14/2010
-690 90
650 90
11872011
-4776
4776
172472011
547888

0cgo
9712010

000

oo0

21102011

000
12/15/2010

000

000

7/14/2010

000
712712010

000
7/28/2010

000
8/4/2010

000
&5/2010

ooo
9/14/2010

000

911512010

000
9/16/2010

000
9/17/2010

000
9/20/2010

000

000

6232010

000

2/1072011

000
10/14/2010

000
12/15/2010

000
172172011

0oo

4/6/2011

000

o000

2112011

000

2/10/2011

000
10/14/2010

000
12172011

000
17272011

-3142504
-31,425 04

1000000
-10,768 75
-10,768 75

67 628 92
-67 628 92

1000000
1043276
1043278
1 000000
1490 82
1,490 82

1192358
1192358

1 000000
7966
7966

1000000

80595
80595

1000000

1,887 80

1887 80

1000000

1,046 84

1046 84

1000000

2,203 33

2,20333

1000000

234705

234705

1000000
32393
3239

1 000000

1,570 76
1,570 76
1000000
1,070 53
107053

1000000
80159
80159

12237 44
1223744

1000000
2468574
2468574

1000000
1671698
1671698

1000000

159113
159113
1000000
183072
183072
1000000
1449 06
144906

1000000
184479
1,844 79

23,43268
2343268

1000000
-51248
-51248

1 000000
109 36
109 36

1000000

-690 950
-690 90

1 000000
-4776
-4776

1000000

547888




05C4 94973V107
114BAQ00850

05C6 94973v107
101MKD26871

05Cs 84973V107
101MKI23393

05Cé 94973V107
101MKJ27757

94973V107 Total

0sct 949746101
114BBF02304

05C6 957638109
101MHR22023

05C8 957638109
101MHR22038

0sce 957638109
101MKN26457

05C6 957638109
101MHT24298

05C6 957638109
101MHT24320

05C6 957638109
101MHT24322

05CB 957638109
101MHT24331

0s5ce 957638109
101MHT24338

D5C6E 957638109
101MHT24712

05Cé 957638109
101MHT24714

05C6 957638109
101MHT24726

05C6 957638109
101MKP23204

05Ce 957638108
101MKP23217

05C6 957638109
101MHT24727

05C6 957638109
101MHT24731

05C6 957638109
101MKP23219

05C6 957638109
101MKQ17283

05Ce 957638109
101MKQ17288

05C6 957638109
101MKR27820

0sCe 957638109
101MKR27823

05C6 857638109
101MKR27830

05C6 957638109
101MKR27834

0scé 957638109
101MKR27858

05C6 957638103
101MLC11343

WELLPQINT INC
536

WELLPOINT INC
718

WELLPOINT INC
854

WELLPOINT INC
882

WELLS FARGO + CO
042

WESTERN ALLIANCE BANCORP
06

WESTERN ALLIANCE BANCORP
07

WESTERN ALLIANCE BANCORP
028

WESTERN ALLIANCE BANCORP
031

WESTERN ALLIANCE BANCORP
032

WESTERN ALLIANCE BANCORP
033

WESTERN ALLIANCE BANCORP
034

WESTERN ALLIANCE BANCORP
035

WESTERN ALLIANCE BANCORP
041

WESTERN ALLIANCE BANCORP
042

WESTERN ALLIANCE BANCORP
043

WESTERN ALLIANCE BANCORP
043

WESTERN ALLIANCE BANCORP
044

WESTERN ALLIANCE BANCORP
044

WESTERN ALLIANCE BANCORP
045

WESTERN ALLIANCE BANCORP
045

WESTERN ALLIANCE BANCORP
047

WESTERN ALLIANCE BANCORP
048

WESTERN ALLIANCE BANCORP
065

WESTERN ALLIANCE BANCORP
066

WESTERN ALLIANCE BANCORP
067

WESTERN ALLIANCE BANCORP
068

WESTERN ALLIANCE BANCORP
069

WESTERN ALLIANCE BANCORP
088

342000

600 000

300 000

300 000

3072 000

300 000

400 000

500 000

100 00

100 000

200 000

100 000

100 000

100 000

100 000

100 000

100 000

300 000

300 000

100 000

100 000

300 000

300 000

100 000

100 000

100 000

100 000

200 000

600 000

Base 9934 41
COMMON STOCK USD 01

Local 21,059 32
Base 2105933
COMMON STOCK USD 01

Local 3348771
Base 3348771
COMMON STOCK USD 01

Local 17,548 91
Base 17,546 91

COMMON STOCK USD 01

Local 17,567 22
Base 17 567 22
Local 116 95157
Base 116,951 57

COMMON STOCK USD1 666
Locat 102483 98
Base 10248398

COMMON STOCK USD 0001

Local 1,905 47
Base 1905 47
COMMON STOCK USD 0001
tocal 252467
Base 252467
COMMON STOCK USD 0001
Local 297548
Base 2,87549
COMMON STOCK USD 0001
Local 63515
Base 63515
COMMON STOCK USD 0001
Local 63398
Base 63398
COMMON STOCK USD 0001
Local 126859
Base s 1268 59
COMMON STOCK USD 0001
Local 63385
Base 63385
COMMON STOCK USD 0001
Local 63498
Base 63498
COMMON STOCK USD 0001
Local 634 63
Base 634 63
COMMON STOCK USD 0001
Lacal 634 84
Base 634 84
COMMON STOCK USD 0001
Local 634 59
Base 634 58
COMMON STOCK USD 0001
Local 569 99
Base 569 99
COMMON STOCK USD 0001
Local 172455
Base 172455
COMMON STOCK USD 0001
Local 190367
Base 190367
COMMOCN STOCK USD 0001
Local 634 37
Base 634 37
COMMON STOCK USD 0001
Local 5725%
Base 57251
COMMON STOCK USD 0001
Local 1,751 82
Base 175182
COMMON STOCK USD 0001
tocal 1,726 50
Base 172650

COMMON STOCK USD 0001
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WESTERN ALUIANCE BANCORP
816

WESTERN ALLIANCE BANCORP
817

WESTERN ALLIANCE BANCORP
818

WESTERN ALLIANCE BANCORP
a37

300 000

300 000

100 000

300 000

200 000

300 000

200 000

300 000

100 000

100 000

100 000

200 000

100 000

100 000

100 000

200 000

300 000

400 000

100 000

100 000

100 000

300 000

500 000

200 000

100 000

200 000

100 000

200 000

100 000

100 000

100 000

100 000

COMMON STOCK USD 0001

Local 181160
Base 181180
COMMON STOCK USD 0001

Local 181343
Base 181343
COMMON STOCK USD 0001

Local 603 42
Base 60342
COMMON STOCK USD 0001

Local 181289
Base 181289
COMMON STOCK USOD 0001

Locat 120703
Base 1207 09
COMMON STOCK USD 0001

Local 181133
Base 181133
COMMON STOCK USD 0001

Local 1,207 99
Base 1,207 99
COMMON STOCK USD 0001

Local 181364
Basa 181364
COMMON STOCK USD 0001

Local 60571
Base 60571
COMMON STOCK USD 0001

tocal 60523
Base 605 33
COMMON STOCK USD 0001

Local 605 50
Base 605 50
COMMON STOCK USD 0001

Local 1197 47
Base 1197 47
COMMON STOCK USD 0001

Local 607 12
Base 607 12
COMMON STOCK USD 0001

Local 62168
Base 62168
COMMON STOCK USD 0001

Locat 623 60
Base 623 60
COMMON STOCK USD 0001

Local 124573
Base 124573
COMMON STOCK USD 0001

Local 1864 13
Base 1864 13
COMMON STOCK USD 0001

Local 247899
Base 247899
COMMON STOCK USD 0001

Local 659 62
Base 659 62

COMMON STOCK USD 0001

Local 65999
Base 658 99
COMMON STOCK USD 0001

Local 662 56
Base 662 56
COMMON STOCK USD 0001

Local 193745
Base 193745
COMMON STOCK USD 0001

Locat 322994
Base 322994
COMMON STOCK USD 0001

Local 131539
Base 131539
COMMON STOCK USD 0001

Local 62139
Base 62139
COMMON STOCK USD 0001

Local 124395
Base 124395
COMMON STOCK USD 0001

Local 62073
Base 62073
COMMON STOCK USD 0001

Local 130221
Base 130221
COMMON STOCK USD 0001

Local 62112
Base 621 12
COMMON STOCK USD 0001

Local 62135
Base 82135

COMMON STOCK USD 0001

Local 62079
Base 62079
COMMON STOCK USD 0001

Local 620 15

161378
161378

161378
161378

53793
53793

161378
161378

107585
107585

161378
161378

1,075 85
107585

161378
161378

53793
53793

53793
53793

537 93
53793

107585
107585

53782
5§37 92

53793
537 93

537 92
537 92

107585
1.07585

161378
161378

215170
215170

537 92
537 92

53793
53793

53792
537 92

161378
161378

288963
2689863

107585
107585

537 92
53792

107585
1,075 85

537 92
53782

107585
107585

53793
53793

537 92
537 92

53793
53793

53793

197 82
197 82

189 65
18965

6549
6549

199 11
199 11

13124
13124

18755
197 55

13214
13214

199 86
199 86

6778
6778

67 40
67 40

6757
6757

12162
12162

69 20
6920

8375
8375

8568
8568

169 88
169 88

25035
25035

32729
32729

12170
12170

122 06
12208

12464
124 64

32367
32367

54031
540 31

23954
23954

8347
8347

168 10
168 10

8281
8281

226 36
226 36

8319
8319

8343
8343

8286
8286

8222

10/29/2010

1012972010

10/28/2010

10/28/2010

10/29/2010

10/29/2010

10/29/2010

10/29/2010

117172010

11/172010

114172010

117172010

117172010

11/372010

11/3/2010

11/3/2010

11732010

117372010

11/52010

11/5/2010

11/5/2010

11/872010

11/8/2010

11/872010

11/9/2010

111972010

11/8/2010

11/9/2010

117972010

11/82010

11/3/2010

11/10/2010

111272010

000
11312010

0co
11/3/2010

000
11/372010

000
111272010

000
11/2/2010

000
11/3/2010

000
11/3/2010

000
11/4/2010

000
11/4/2010

000
11/4/12010

000
11412010

000
11/4/2010

000
11/8/2010

000
11/8/2010

000
11/8/2010

000
11/8/2010

000
11/8/2010

000
11/10/2010

oao

11/10/2010

000
11/10/2010

000
11/12/2010

oo
11/12/2010

000
11/12/2010

000
11/15/2010

000
111152010

000
111152010

000
11/15/2010

oo
1111572010

000
1171572010

000
1111512010

ooco
11116/2010

1 000000
187 82
197 82

1000000
199 65
19965

1000000

6549
6549

1000000
198 11
199 11

1000000
13124
13124

1000000
197 55
197 55

1000000
13214
13214

1000000
199 86
100 86

1000000
6778
6778
1000000
67 40
67 40
1000000
67 57
67 57
1000000
121 62
12162
1000000
6920
6920
1000000
8375
8375
1000000
8568
8568
1000000
169 68
169 88
1000000
25035
25035

1 000000

32729
32729
1000000
12170
12170

1000000
122 06
122 06

1000000
124 64
124 64

1000000
32367
67

1000000
540 31
540 31

1000000
239 54
239 54

1000000

8347
B3 47

1000000
168 10
168 10

1000000

8281
8281

1000000
226 38
226 36

1000000

8319
8319
1000000
8343
8343
1000000
68286
8286
1000000
8222



05Cé 957638109
101MKH29836

05C8 857638109
101MHN23922

05C6 957638109
101MKH29963

05Cs 957638109
101MKH29972

05C6 957638109
101MHN23929

05C8 957638109
101MHO11732

05C6 957638109
101MHO23841

05C6 957638109
101MR0O23846

05C6 957638108
101MK128654

05Cé 857638109
101MKI28657

05C6 957638109
101MKI28659

05C6 957638109
101MKI28676

05C6 957638109
101MKI28878

05CB 957638108
101MKI28680

0sce 957638109
101MHQ18198

05Cé 957638108
101MHO18211

05C8 957638109
101MKJ31081

05C6 957638109
101MKJ31087

957638109 Total

05C1 958802109
114BBF02305

05C1 962166104
114BBF02306

osc1 962166104
104BIGO0851

05C1 962166104
104BLID1747

0sCH 962166104
114BALO2092

962166104 Total

05C1 963320106
114BBF02307

0sc1 966837106
114BBF02308

05C1 966837106
104BJH02074

05C1 966837106
114BAL02099

966837106 Total

WESTERN ALLIANCE BANCORP
638

WESTERN ALLIANCE BANCORP
839

WESTERN ALLIANCE BANCORP
839

WESTERN ALLIANCE BANCORP
840

WESTERN ALLIANCE BANCORP
840

WESTERN ALLIANCE BANCORP
841

WESTERN ALLIANCE BANCORP
858

WESTERN ALLIANCE BANCORP
as59

WESTERN ALLIANCE BANCORP
867

WESTERN ALLIANCE BANCORP
868

WESTERN ALLIANCE BANCORP
869

WESTERN ALLIANCE BANCORP
870

WESTERN ALLIANCE BANCORP
arn

WESTERN ALLIANCE BANCORP
872

WESTERN ALLIANCE BANCORP
877

WESTERN ALLIANCE BANCORP
878

WESTERN ALLIANCE BANCORP
885

WESTERN ALLIANCE BANCORP
886

WESTERN UNION CO
043

WEYERHAEUSER CO
044

WEYERHAEUSER CO
100

WEYERHAEUSER CO
336

WEYERHAEUSER CO
418

WHIRLPOOL CORP
045

WHOLE FOODS MARKET INC
046

WHOLE FOODS MARKET INC
164

WHOLE FOODS MARKET INC
425

100 000

900 000

100 000

300 000

300 000

1,300 000

900 000

100 000

100 000

100 000

100 000

100 000

100 00Q

100 000

500 000

400 000

200 000

200 000

579 000

143 000

0367

158 000

223 000

170 000

204 000

171000

76 000

Base 620 15
COMMON STOCK USD 0001

Local 618 24
Base 61824
COMMON STOCK USD 0001

Local 6,183 51
Base 619351
COMMON STOCK USD 0001

Local 61983
Base 61983
COMMON STOCK USD 0001

Loca! 185992
Base 185983
COMMON STOCK USD 0001

Local 203096
Base 203096
COMMON STOCK USD 0001

Local 8,457 00
Base 845700
COMMON STOCK USD 0001

Local 5,890 40
Base 5,890 40
COMMON STOCK USD 0001

Local 65554
Base 655 54
COMMON STOCK USD 0001

Lacal 619 50
Base 61950

COMMON STOCK USD 0001

Local 61598
Base 61598
COMMON STOCK USD 0001
Local 61991
Base 61991
COMMON STOCK USD 0001
Local 61963
Base 61963
COMMON STOCK USD 0001
Local 619 34
Base 619 34
COMMON STOCK USD 0001
Local 62142
Base 62142
COMMON STOCK USD 0001
Local 314529
Base 314529
COMMON STOCK USD 0001
Local 251995
Base 251995
COMMON STOCK USD 0001
Local 121539
Base 121539
COMMON STOCK USD 0001
Local 121627
Base 121627
Local 17645189
Base 176 451 89

COMMON STOCK USD 01

Locat 12,398 35
Base 12,398 35
REIT USD1 25

Local 333469

Base 333469
REIT USD1 25

Local 596
Base 596
REIT USD1 25

Local 2,78233
Base 278233
REIT USD1 25

Local 478838
Base 478838

Local 10,941 36
Base 1091138

COMMON STOCK USD1

Local 1477501
Base 1477501
COMMON STOCK NPV

Local 10,796 43
Base 10 796 43
COMMON STOCK NPV

Local 593202
Base 593202
COMMON STOCK NPV

Local 404008
Base 4,040 08

53793

53792
53792

484134
484134

537 92
53792

161378
161378

161378
161378

699304
699304

484134
484134

53783
537983

53792
537 92

53793
537 93

53792
53792

53793
537 93

537 92
53792

63793
§37 93

268963
268963

215170
215170

1,075 85
107585

107585
107585

150,619 34
150619 34

13,336 85
1333685

4088 87
4089 87

1050
1050

4518 88
451888

637791
637781

14,997 16
14 997 16

13416 40
13,416 40

8,02376
802376

672579
672579

298924
298924

8222

8032
8032

135217
135217

8191
B191

246 15
24615

41718
41718

146396
1463 96

1048 06
1,045 06

11761
11761

8158
8158

7805
7805

8198
8199

B170
B170

8142
8142

B349
8349

455 66
455 66

36825
368 25

13954
13954

140 42
14042

2583255
2583255

-938 50
-938 50

-755 18
-75518

454
454

-173655
-173655

156953
-1589 53

-4,085 80
-4,085 80

1358 61
1358 61

277267
2771287

78377
-79377

105084
1,050 84

11/10/2010

8/19/2010

11/10/2010

1110/2010

8/19/2010

82072010

8/20/2010

8/20/2010

11/11/2010

1111/2010

111112010

11/11/2010

1171172010

11/11/2010

82472010

8/24/2010

11/12/2010

111272010

27720114

21zon

91972010

12/10/2010

11872011

272011

22011

10/11/2010

1118720114

000
1116/2010

000
8/24/2010

oco
11168/2010

oo
1111672010

000
8/24/2010

000
812512010

Qo0
8/25/2010

000
&25/2010

000
11/16/2010

Qo0
11/16/2010

000
11/168/2010

000
11/46/2010

000
11/16/2010

000
11/16/2010

000
&/27/2010

000
&2712010

000
1174712010

000
11/17/2010

000

000

2/1012011

000

2/40/2011

[s)
9/9/2010

000
121152010

oao
172172011

000

000

2/10/2011

o000

2/1072011

000
10/14/2010

000
12172011

000

8222
1000000
8032
8032

1 000000
135217
135217
1000000
8191
8191
1000000
24615
24615
1000000
41718
41718
1000000
1,463 96
1,463 96
1000000
1,049 06
1,049 06
1 000000
1761
17 61
1000000
8158
8158

1000000
78038
7805

1000000
8199
8199

1000000
8170
8170

1000000
8142
8142

1000000
8349
8349

1000000

455 66
45566
1000000
368 25
36825
1000000
13954
13954
1000000
140 42
14042

2583255
2583255

1000000
-938 50
-938 50

1000000
=755 18
-75518

1000000

-4 54
-4 54

1000000

-1,736 55

-1.736 55

1000000

-158953

-158953

-4 085 80
-4 085 80

1000000
1358 61
135861

1000000
277267
277267
1000000

78377

-79377
1000000
1050 84
1,050 B4




05C1 969457100
114BBF02309

05C6 971807102
101MKA27702

05C6 971807102
101MKA27704

971807102 Total

05C1 98385X106
104BFT02255

0sC1 983919101
114BBF02312

0sCt 984121103
114BBF02311

05C1 984332106
114BBF02313

05Ce 98742U100
101MLI31248

05C6 98742U100
101MLI31250

05C6 987420100
111MDN27395

05Cé 98742U100
111MDR25041

98742U100 Total

05Cs 98956P 102
101MG0O25735

05C6 98956P 102
101MGO25752

05Cé 98956P102
101MGP22996

05C8 98956P102
101MGP22999

05C6 98956P 102
101MGP23012

05C6 98356P 102
101MGP23167

05C6 98356P102
101MGQ22854

05C6 98956P102
101MGQ22870

05C8 98956P102
101MGQ 22874

05C6 98956P102
101MGQ22909

05Cs 98956P102
101MGQ22913

05Cs 98956P102
101MGQ22915

05C6 9B956P102
101MGR21539

05C6 98956P102
101MGR21544

05C6 98956P102
101MGR21548

05Cé 88956P102
101MGR21554

WILLIAMS COS INC
047

WILMINGTON TRUST CORP
663

WILMINGTON TRUST CORP
664

XTO ENERGY INC
724

XILINX INC
050

XEROX CORP
049

YAHOO INC
051

YOUKU COM INC SPON ADR
112

YOUKLU COM INC SPON ADR
113

YOUKU COM INC SPON ADR
262

YOUKU COM INC SPON ADR
287

ZIMMER HOLDINGS INC
628

ZIMMER HOLDINGS INC
629

ZIMMER HOLDINGS INC
631

ZIMMER HOLDINGS INC
632

ZIMMER HOLDINGS INC
633

2IMMER HOLDINGS INC
636

ZIMMER HOLDINGS INC
643

ZIMMER HOLDINGS INC
645

ZIMMER HOLDINGS INC
646

ZIMMER HOLDINGS INC
647

ZIMMER HOLDINGS INC
648

ZIMMER HOLDINGS INC
649

ZIMMER HOLDINGS INC
656

ZIMMER HOLDINGS INC
657

ZIMMER HOLDINGS INC
658

ZIMMER HOLDINGS INC
659

497 000

1200 000

500 000

401 000

220 000

689 000

900 000

900 000

400 000

600 000

600 000

200 000

800 000

350 000

200 000

100 000

475000

200 000

100 000

100 000

100 000

100 000

100 000

100 000

100 000

200 000

100 000

Local 2076853

Base 20,768 53
COMMON STOCK UsD1

Locel 13828 16
Base 1382816

COMMON STOCK UsD1

Local 481895
Base 481995
COMMON STOCK USD1

Local 193826
Base 1,988 26

Local 681821
Base 681821

COMMON STOCK USD 01
Local 18,435 82
Base 1843582

COMMON STOCK USD 01

Local 737927
Base 7371927
COMMON STOCK USD1

Local 751877
Base 751877
COMMON STOCK USD 001

Local 1521222
Base 1521222
ADR

Local 29 000 56
Base 29000 56
ADR

Local 1385384
Base 1385384
ADR

Local 39,368 24
Base 39,368 24
ADR

Local 39,470 00
Base 39 470 00

Local 121692 64
Base 12168264

COMMON STOCK USD 01

Local 10 642 82
Base 10 642 82
COMMON STOCK USD 01

Local 4255112
Base 4255112
COMMON STOCK USD 01

Local 18646 84
Base 18 646 84
COMMON STOCK USD 01

Local 10,649 15
Base 10,649 15
COMMON STOCK USD 01

Local 533420
Base 533420
COMMON STOCK UsD 01

Local 25 169 82
Base 25169 82

COMMON STOCK USD 01

Local 10643 54
Base 1064354
COMMON STOCK USD 01

Local 532156
Base 532156
COMMON STOCK USD 01

Local 532250
Base 532250
COMMON STOCK USD 01

Local 532338
Base 532338
COMMON STOCK USD 01

Local 532244
Base 532244
COMMON STOCK USD 01

Local 5,320 90
Base 532090
COMMON STOCK USD 01

Local 536315
Base 536315
COMMON STOCK USD 01

Locat 535117
Base 536117
COMMON STOCK USD 01

Local 10,723 39
Base 1072339
COMMON STOCK USD 01

Local 5364 13
Bese 5,364 13

17,738 79
1773879

12,232 32
1223232

9028 16
9,028 16

376174
3,761 74

12,788 90

1278990

18,435 82
1843582

6,370 80
6237080

3055242
30552 42

27 954 54
27,954 54

11,520 00
11520 00

512000
512000

7 68000
7 680 00

768000
768000

32000 00
32,000 00

1277844
1277844

5111377
5111377

22,36228
2236228

1277844
12778 44

638922
638922

30,348 80
30,348 80

12778 44
12778 44

6389 22
638822

6,389 22
6,389 22

6,389 22
6,389 22

638922
6389 22

638922
638922

6,389 22
6,389 22

638922
6,389 22

12,778 45
1277845

638922
638922

2074
302974

1,595 84
159584

-4,208 21
-4,208 21

-176348
-176348

-597169

-597169

000
000

1008 47
100847

-2303365
-23 03365

-12742 32
-12,742 32

17,480 56
17 480 56

873384
873384

3168824
31688 24

31790 00
3178000

85 692 64
89,692 64

-213562
-2,13562

-8 562 65
856265

-371544
-371584

2,12929
-2,12929

-1055 02
-105502

-5 178 98
-517898

-213480
-213490

-1067 66
-1,067 66

-106672
-1066 72

-1,065 84
-1 065864

-1068678
1,066 78

-1,068 32
-106832

-1,026 07
-1,026 07

-1028 05
-1028 05

-208508
-205506

-1,02509
-102509

272011

117172010

11/1/2010

672872010

212011

27011

2/712011

12113/2010

12/13/2010

412072011

412612011

7/22/2010

712272010

712312010

7/2312010

712372010

7i2312010

7/26/2010

712612010

712612010

712612010

71262010

712612010

712772010

772112010

112712010

712112010

Qo0

271012011

000

11/4/2010

000
111472010

000

000

6/28/2010

000

2/10/2011

000

21072011

0co

2/10/2011

000

1211672010

000
12116/2010

¢o0
412612011

000
4120/2011

o000

000

712712010

ooo
772112010

000
712802010

000
71282010

000
7/28/2010

000
7/28/2010

000

712972010

000
7/25/2010

Qoo
7/28/2010

000
71292010

000
71292010

000
712972010

o000
7/30/2010

000
7130/2010

000
713072010

Qoo
7/30/2010

000

3,029 74
302974

1000000
1,595 84
1,595 84

1000000
-4208 21
4,208 21
1000000
1,76348
-1,763 48

-5,97169
-597169

1000000
000
000

1000000
1,008 47
100847

1000000
-23,033 65
-23,033 65

1000000
-1274232
-1274232

1 000000
17,480 56
17 480 56
1000000

8733184

873384
1000000
31688 24
31688 24
1000000
31,790 00
31790 00

89 692 64
89 692 64

1000000
-2,135 62
-213562
1000000
-8 562 65
-8 562 65
1000000
-371544
-371544
1000000
-2,128 29
-2,129 29
1000000
-105502
-1055 02
1000000
-5.178 98
-5178 98

1000000
-2134 90
-2134 30
1000000

1067 66
-1067 68
1000000
-106672
-106672
1000000
-1,065 84
-1,065 B4
1000000
-1,066 78
-1,066 78
1000000
-1068 32
-1068 32
1 000000
-1 026 07
-1026 07
1000000
1028 05
102805
1000000
-205506
-205506
1000000
-1,025 09
-1,025 09




05C6 98956P 102
101MGR21580

05C6 98956P 102
101MGS27036

05C6 98956P102
101MGS27052

05C6 98956P102
101MGS27057

98956P102 Total

05CD AcClo03CQ8
104BGA05785

05CD Acloo3cas
104FGA00100
CXL

ACI003CQS Total

0SCF ACIC04FYE
114BAID2273

05CD ACI004HVO
104BGL02562

05CD ACI004HVO
104FGO00019
CXL

ACIOD4HVO Total

05C6 G0219G203
104BLAOOBSS

05C8é G0219G203
101MKC19216

G0219G203 Total

0sC1 GDA450A105
104BLI0OI711

05Ce GO585R 106
101MKC19217

05C8 G0585R 106
101MKD25807

05C6 GO585R 106
101MKD25809

0sCce GD585R106
101MKD25811

0sce GO585R 106
101MKD25817

0sC6 GO585R106
101MKD25824

05C6 GOS585R106
101MKD25826

0sce G0S85R106
101MKD27018

05C6 GD385R106
101MHJ24606

05C6 GO585R106
101MHJ24619

05Cé GO0585R106
101MHJ24623

0sce GO585R106
101MHJ24672

GOS85R106 Total

05Ct G24140108

ZIMMER HOLDINGS INC
660

ZIMMER HOLDINGS INC
674

ZIMMER HOLDINGS INC
675

ZIMMER HOLDINGS INC
677

CRTIEXEMPT INVESTORS Il LLCC
8

CRTI EXEMPT INVESTORS II, LLCC
328

GLOBAL DOMAIN SIGMA FUND LLC
596

GEM REALTY FUND IV LP
k23

GEM REALTY FUND IV LP
341

ALLIED WORLD ASSURANCE CO
082

ALLIED WORLD ASSURANCE CO
688

ARCH CAPITAL GROUP LTD
302

ASSURED GUARANTY LTD
€89

ASSURED GUARANTY LTD
708

ASSURED GUARANTY LTD
709

ASSURED GUARANTY LTD
710

ASSURED GUARANTY LTD
m

ASSURED GUARANTY LTD
712

ASSURED GUARANTY LTD
713

ASSURED GUARANTY LTD
724

ASSURED GUARANTY LTD
814

ASSURED GUARANTY LTD
815

ASSURED GUARANTY LTD
816

ASSURED GUARANTY LTD
817

COOPER INDUSTRIES PLC

100 000

475 000

100 000

100 000

19024

-19034

4,855 974 050

23 846 290

-23 846 390

4,900 000

600 000

24 000

3200 000

100 Q00

200 000

300 000

200 000

100 000

200 000

3,100 000

700 000

100 000

200 000

400 000

COMMON STOCK USD 01
Local 5383 22
Base 5,363 22
COMMON STOCK USD 01
Local 25,406 47
Base 25,406 47
COMMON STOCK USD 01
Local 5,35151
Base 5,351 51
COMMON STOCK USD 01
Local 535088
Base 5,350 85
Local 218,532 18
Base 218,532 18
REIT
Local 4,758 428 00
Base 4758 428 00
REIT
Local -4 758 428 00
Base -4,758,428 00
Local 000
Base 00D
MUTUAL FUND
Local 5551634 07
Base 5551,634 07
Local 26,846 39
Base 26,846 33
Local -26 846 39
Base -26,846 29
Local 000
Base 000

COMMON STOCK USD 03

Local 224 86517
Base 224 86517
COMMON STOCK USD 03

Local 3457873
Base 3457873

Local 259 443 90
Base 259 443 50

COMMON STOCK USD 01
Local 212956
Base 213856

COMMON STOCK USD 01

Local 8277237
Base 6277237
COMMON STOCK USD 01

Local 201088
Base 201086
COMMON STOCK USD 01

Local 402513
Bese 402513
COMMON STOCK USD 01

Local 6036 67
Base 6036 67
COMMON STOCK USD 01

Local 403171
Base 403171

COMMON STOCK USD 01

Local 201268
Base 201268
COMMON STOCK USD 01

Local 4024 49
Base 4024 49
COMMON STOCK USD 01

Local 62,508 89
Base 62,508 89
COMMON STOCK USD 01

Local 12424 36
Base 12424 36
COMMON STOCK USD 01

Local 177346
Base 177346
COMMON STOCK USD 01

Local 361593
Base 361593
COMMON STOCK USD 01

Local 722387
Base 722387

Local 172,460 43
Base 17245043
COMMON STOCK UsD 01

6,389 22
6,389 22

30,348 81
30,348 81

6,389 23
6,369 23

6,389 22
6,389 22

261958 08

261958 08

4,758,500 00
4 758 500 00

-4,758 500 00
-4 758 500 00

000

000

4,655,974 05
4 655974 05

23846239
23 84639

-23 846 39
-23 846 39

ooo
000

224 865 17
224,865 17

2753451
27534 51

252,399 68

252 399 68

1660 32
1660 32

43 466 06
43 466 06

1,358 31
1358 31

271663
271663

4074 94
407494

271663
2,716 83

1358 31
135831

271663
2,716 63

4210775
4210775

9508 20
9508 20

135831
1,358 1

2,716 63
2716863

543326
543326

119,531 66
119531 66

712772010
1026 00
-1028 00

77282010
494234
-494234

7/28/2010
-103772
-1037 72

7128/2010
-1,038 37
-1,038 37

-43,42592
-4342592

6/2272010
-7200
-7200
6/22/2010
7200
7200

000
000

112011
885,660 02
895,660 02

7152010
300000
300000
711572010
-3000 00
-3000 00

000
000

12172010
000
000
11/3/2010
7044 22
7,044 22

7044 22
704422

12/10/2010
47924
47924

114372010
19,306 31
19 306 31
11412010
65255
65255
117412010
1,308 50
1308 50
11/4/12010
196173
196173
117412010
131508
131508

11/412010

654 38

654 38
117472010

1,307 86

1,307 86
11/4/2010

20401 14

20401 14
/132010

291616

2916 16
8/13/2010

41515

41515
8/1372010

899 30

899 30
4132010

179061

173061

5292877
52,928 77

12/1072010

71302010

000
822010

000
&/2/2010

000
8/2/2010

000

000

62272010

000
62212010

000

000

171172014

000

7/1512010

000
71512010

000

000

12/1/2010

000
11/8/2010

000

aao

12115/2010

oo

11182010

000
11/8/2010

000
11/9/2010

000
11/8/2010

0oo
11/9/2010

00

11/8/2010

000
11/8/2010

000
11872010

000
8182010

000
8/1872010

000
&/18/2010

000
1872010

000

000

121152010

1000000
-1,026 00
-1028 00

1000000
-4.942 34
-4 942 34
1000000
-1,037 72
-1,03772
1000000
-103837
-103837

-43,42592
-43 42592

1000000
-7200
-72.00

1000000

7200
7200

000
000

1000000
895,660 02
895 560 02

1 000000
3,000 00
300000
1000000
-3000 00
3000 00

000
000

1000000
000
000

1000000

7044 22

7044 22

7044 22
7044 22

1000000
479 24
478 24

1000000
19 306 31
19 306 31
1000000
652 55
852 55
1000000
1308 50
1308 50
1000000
196173
196173
1000000
131508
131508

1000000
654 38
654 38

1000000

1307 86

1307 86

1000000

20401 14
2040114

1000000

2,916 16

291616

1000000
41515
41515

1000000
839 30
839 30

1000000

1,780 61

1,790 61

52,92877
52,928 77

1000000




10481101636

05C1 G24140108
114BALD2119

G24140108 Total

osCt G2554F 105
104BLI01729

05CJ G39228107
104BJ001800

05CJ 335228107
104BJ0O01801

o05cJ G39228107
1048JP01482

0scy G3922B107
104BJP0D1483

G3922B107 Total

0sc1 G47791101
1048JH02073

0sc1 G47731101
114BBF02142

G47791101 Total

05C1 GB359F 103
114BBF02198

0scl GB359F 103
114BCU02705

G6359F103 Total

0s5¢cJ G87210103
104BKU00432

05CJ G87210103
104BKU00433

05C4 GB7210103
114BAE00462

0scJ G87210103
114BAJ00BBE

0sCy GB7210103
104BJK00819

G87210103 Total

05C1 G98290102
114BBF02310

05Cé G98250102
101MKD26872

G98290102 Total

05C5 H01301102
104BKC02075

05CS HO1301102
11AWBS01356

H01301102 Total

05C1 H2906T 109
114BBF02116

05C1 HB4989104
1048JH02104

292

COOPER INDUSTRIES PLC
445

COWIDIEN PLC
318

GENPACT LTD
842

GENPACT LTD
B43

GENPACT LTD
845

GENPACT LTD
847

INGERSOLL RAND PLC
163

INGERSOLL RAND PLC
679

NABORS INDUSTRIES LTD
735

NABORS INDUSTRIES LTD
866

UTI WORLDWIDE INC
018

UTI WORLDWIDE INC
022

UTI WORLDOWIDE INC
087

UTI WORLDWIDE INC
102

UTI WORLDWIDE INC
832

XL GROUPPLC
048

XL GROUP PLC
718

ALCONINC
08

ALCON INC
113

GARMIN LTD
653

TE CONNECTMITY LTD
181

148

35000

58 000

1134 000

1,537 000

220 000

783 000

117 000

51000

100 000

594 000

755 000

1973 000

600 000

523 000

1,743 000

50 000

800 000

435000

1565 000

27 000

101 000

Local 837961

Base 8,379 61
COMMON STOCK USD 01

Local 211842
Base 2,116 42

Local 10496 03
Base 10 496 03
COMMON STOCK USD 2

Local 2516 57
Base 2,516 57
COMMON STOCK USD 01

Local 1911474
Base 19114714
COMMON STOCK USD 01

Local 26,172 66
Base 26 17266
COMMON STOCK USD 01

Local 3,676 35
Base 3676 35
COMMON STOCK USD 01

Local 13 000 56
Base 13000 56

Local 61964 28
Base 61964 28
COMMON STOCK USD1

Lacal 451949
Base 451943
COMMON STOCK UsSD1

Local 2478304
Base 2,478 04
Local 6,997 53
Base 6937 53
COMMON STOCK USD 001

Local 2628 41
Base 262841
COMMON STOCK USD 001

Lacal 17 37962
Base 1737962
Local 2000803
Base 20,008 03

COMMON STOCK NPV

Local 1455018
Base 14 550 18
COMMON STOCK NPV

Local 3798512
Base 3798512
COMMON STOCK NPV

Local 12523 68
Base 12,528 68
COMMON STQCK NPV

Locat 11,385 97
Base 11 39597
COMMON STOCK NPV

Local 3029217
Base 30292 17
Local 106 752 13
Base 106 752 13

COMMON STOCK USD 01

Local 118200
Base 118200
COMMON STOCK USD 01

Local 18,891 67
Base 18,891 67

Local 20,073 67
Base 2007367
COMMON STOCK USD 2

Local 73052868
Base 7305266
COMMON STOCK USD 2

Locel 258,033 65
Base 258,033 65

Local 331086 31
Base 331086 31
COMMON STOCK CHF10

Local 859 67
Base 869 67

COMMON STOCK CHF1 37
Local 302182

4,701 22
470122

114178
1,11178

5,813 00
5,813 00

3,575 21
35752

1913409
19,134 09

25,833 95
2593395

371208
371208

1321164
1321164

61,991 76

6199176

347409
347409

151435
151435

4988 44
4,988 44

297172
297172

11 009 00
11,009 00

13,980 72

1388072

1178244
1176241

3079034
30,790 34

9,363 51
936351

816186
816186

2673282
2673282

86,830 94

86,830 94

3544 50
354450

16 593 44
16 593 44

2013794

20137 94

4558778
4558778

164,011 22
164,011 22

209 599 00
209,589 00

444 88
444 88

585100

78 39

367839
171872011

1,004 64

1,004 64

468303
468303

1211072010
-1058 64
-1058 64

10/20/2010
-1938
-1938
10/20/2010
238714
23871
1072172010
3573
-3573
10/21/2010
-21108
-21108

-2748
-2748

101172010
104540
1,045 40
21712011
963 69
963 69

200909
2,008 09

2712011
-34331
-34331
3/29/2011
6370862
637062

6,027 31
6,027 31

11/29/2010
2,76778
276778

11/29/2010
715478
718478

17672011
316517
3,16517

11372011
323411
3zxun

10/14/2010
355935
355935

1992118
19,921 19

2701
-236250
-236250

111412010
229323
229823

-64 27
-64 27

11/2/2010
27 464 88
27 454 88

272572011
94 02243
94 02243

121487 31
121,487 31

712011
42479
42479

10/41/2010
-2629 18

000
212011

000

000

12/15/2010

o000

10/25/2010

000
102572010

000
1026/2010

000
10/26/2010

0aQo

000

10/14/2010

000
21012011

000

2/10/2011

000
41172011

000

000

121212010

000
12/2/2010

000
171172011

000
1197201

000
10/19/2010

000

000

21072011

o000

11/9/2010

oco

ooo

11/572010

000
301

000

000

2/1072011

000

10/14/2010

367839
3,678 39
1000000
1,004 84
1,004 64

468303
468303

1000000
-1058 64
-1 058 64

1000000
-1938
-1938

1 000000
23871
23871

t 000000
-3573
<3573

1000000

-21108
-21108

-2748
-27 48

1 000000
1,045 40
1,045 40

1000000

863 60
963 69

200909
2008 09

1 000000
=343 31
-343 31

1000000

637062

6,370 62

602731
6027 31

1000000
276778
276778
1000000
7,194 78
7,194 78
1000000
316517
316517
1000000
3241
324
1000000
3,559 35
3,559 35

1992119
1992119

1 000000
-2 362 50
-2 362 50

1000000
229823
229823

-64 27
-84 27

1000000
27,464 88
27 464 88

1000000
94,022 43
94 02243

121,487 31
121,487 31

1000000
42479
42479

1 000000
-2629 18




05C1 H84989104
104BLID1687

osc1 H84989104
114BAL02103

H84939104 Total

05Ce HBB817H100
101MJC22308

05C6 Ha817H100
101MJE33428

05C6 HB8B17H100
101MJF26258

05C6 HB817H100
101MJF26305

05C6 H8B17H100
101MJF26334

05C6 H8817H100
101MJG 16380

05C6 H8817H100
101MJG 18035

0sCe HBB17H100
101MJG19046

D5C6 H8817H100
101MJH29741

05C6 H8817H100
101MJH25743

05CB H8817H100
101MJH29815

05C8 Hes17H100
101MJH28839

05C6 H8817H100
101MJH30011

b5C6 H8817H100
101MJH30012

05C6 H8817H100
101MJH30029

05C6 HB817H100
101MJH30032

D5C4 H8817H100
114BAMDO7 11

05C4 H8817H100
114BAR00947

0sca H8817H100
114BAS00296

05C4 H8817H100
114BAT00628

05C4 HB317H100
114BBA00763

05C4 HB817H100
114BBC03176

0scs Ha817H100
114BCB01527

H2817H100 Total

05C1 HB9128104
114BBF02283

05l LE388F110
104BFU03165

05C4 L6388F 110
104BHA01732

05C4 L6388F110

TE CONNECTIVITY LTD
293

TE CONNECTMTY LTD
429

TRANSOCEANLTD
s

TRANSOCEANLTD
280

TRANSOCEAN LTD
399

TRANSOCEAN LTD
400

TRANSOCEANLTD
401

TRANSOCEAN LTD
436

TRANSOCEANLTD
437

TRANSOCEAN LTD
438

TRANSOCEAN LTD
442

TRANSOCEAN LTD
443

TRANSOCEAN LTD
444

TRANSOCEAN LTD
445

TRANSOCEAN LTD
445

TRANSQCEANLTD
447

TRANSOCEAN LTO
448

TRANSOCEANLTD
449

TRANSQCEAN LTD
528

TRANSOCEANLTD
537

TRANSOCEANLTD
539

TRANSOCEAN LTD
541

TRANSOCEAN LTD
544

TRANSOCEANLTD
549

TRANSOCEAN LTO
592

TYCO INTERNATIONAL LTD
o1

MILLICOM INTL CELLULAR SA
364

MILLICOM INTL CELLULAR S A
370

MILLICOM INTL CELLULAR S.A

151 000

101 000

100 000

700 000

200 000

200 000

275 000

100 000

200 000

400 000

200 000

100 000

300 000

200 000

250 000

600 000

200 000

200 000

3293 000

273 000

37 000

66 000

73000

58 000

855 000

60 000

251000

400 000

Base 3,02182
COMMON STOCK CHF1 37

Local 5,099 66
Base 5089 66
COMMON STOCK CHF1 37

Local ENAENA]
Base INnsNn

Locat 11,837 19
Base 11,837 19
COMMON STOCK CHF 15

Local 6386 45
Base 6,286 45
COMMON STOCK CHF15

Local 4337805
Bese 4337805
COMMON STOCK CHF 15

Local 1255978
Base 1255978
COMMON STOCK CHF15

Local 1251602
Base 12516 02
COMMON STOCK CHF15

Local 17,244 95
Base 17 244 95
COMMON STOCK CHF15

Local 6,309 39
Base 6,309 39
COMMON STOCK CHF15

Local 12,400 29
Base 1240029
COMMON STOCK CHF15

Local 2486077
Base 24 86077
COMMON STOCK CHF15

Local 13,006 60
Base 13,006 60
COMMON STOCK CHF15

Local 650365
Base 6503 65
COMMON STOCK CHF 15

Local 1951284
Base 1951284
COMMON STOCK CHF15

Local 13,006 18
Base 13006 18
COMMON STOCK CHF 15

Local 15,599 78
Base 1553978
COMMON STOCK CHF 15

Local 3892524
Base 38982524
COMMON STOCK CHF15

Local 12454 10
Base 1245410
COMMON STOCK CHF15

Local 12,454 22
Base 12454 22
COMMON STOCK CHF 15

Local 3183906
Base 3183306
COMMON STOCK CHF15

Local 21,83000
Base 2183000
COMMON STOCK CHF15

Local 295852
Base 2958 52
COMMON STOCK CHF 15§

Local 528131
Base 528131
COMMON STOCK CHF 15

Local 5,836 96
Base 583696
COMMON STOCK CHF15

Local 463759
Base 4637 59
COMMON STOCK CHF 15

Local 7169182
Base 7165182

Local 41119357
Base 411,193 57

COMMON STOCK CHFE8 7
Local 2785638
Base 2,786 38

COMMON STOCK USD1 5

Local 2187536
Base 2187536
COMMON STOCK USD1 5

Local 37,168 01
Base 37,168 01

COMMON STOCK USD1 5

5,651 00

8,448 52
8448 52

565100
5,651 00

19,750 52
19,750 52

473715
4,737 15

33,160 06
33,160 06

9474 30
9,474 30

9474 30
9,474 30

13,027 17
13,027 17

473715
4,737 15

947430
9474 30

18948 61
18,948 61

9,474 30
9474 30

473715
4,737 15

14 21146
1421146

947430
947430

1184288
1184288

2842291
2842291

947434
947431

0474 30
9474 30

2653346
26 53346

1843164
18 43164

2,498 06
2,498 06

4456 00
4 456 00

492861
492861

391588
391583

5772547
5772547

31863377
31863377

4,559 41
4,559 41

19,908 06
19508 06

3213572
3213572

9 18
12/10/2010
-334886
-3348 88
111872011
-193529
193520

-7.91333
-7,91333

10/5/2010
164930
164930
107772010
1021799
1021793
10/872010
3,08548
3,085 48
10/8/2010
304172
304172
10/872010
421778
421778
10/11/2010
157224
157224
10/11/2010
2,92599
292599
10/11/2010
591216
591216
10/12/2010
353230
3,53230
10/12/2010
1766 50
1,766 50
10/12/2010
530138
530138

10/12/2010
353188
353188
10/12/2010
375690
375690
10/42/2010
10,502 33
10,502 33
10/12/2010
297979
297979
10/12/2010
297992
297992
11972011
5 305 60
530560
112672011
339836
339835
172772011
460 45
46046
1/28/2011
825 31
82531
173172011
908 35
908 35
2/172011
27
7217

anrzom
13 986 35
13 966 35

92,559 80
8255980

21720114
-1,77303
-177303

6/2812010
1.967 20
1967 30

773072010
503229
503229

292011

000
12/15/2010

oo
172172011

000

aoo

10/8/2010

000
1011372010

oco
10/14/2010

000
10/14/2010

000
1011472010

000
10/14/2010

000
10/14/2010

000
10/14/2010

000
10/15/2010

000
10/15/2010

000
10/15/2010

000
10/15/2010

000
10152010

000
107152010

oQo
10/15/2010

000
101152010

000
1724120114

000
13172011

000
2172011

000
/22011

000
232011

oo
2/472011

000
4011

000

000

21102011

000

7/112010

000
8/4/2010

000
4/1/2011

-2,629 18
1000000
-3,348 86
-3,348 86
1000000
-1,935 29
-193529

-791333
-781333

1000000
1649 30
164930
1000000
10217 98
10217 99
1000000
3,085 48
3,085 48
1000000
304172
304172
1 000000
421778
a778
1000000
1,572 24
1,572 24
1000000
2,925 99
292599
1000000
§91216
591216
1000000
353230
353230
1000000
1,766 50
1,766 50
1000000
530138
530138

1 000000
353188
353188
1000000
3,756 90
3,756 90
1000000
10,502 33
1050233
1000000
297979
297979
1000000
2,979 92
2,979 92
1000000
5305 60
S 305 60
1000000
3398 36
3398 36
1000000
460 46
460 46
1000000
82531
82531
1000000
908 35
908 35
1000000
217
217

1 000000
13966 35
13 966 35

92 559 80
92,559 80

1000000
-177303
-177303

1000000
1967 30
1967 30
1 000000
5,032 20
503229
1000000




114BCV00259

L638BF110 Total

05C5 N22717107
104BKC02177

05CY N22717107
114BDK00931

N22717107 Total

05Cy N7902X 106
114BAD02058

05CJ N78902X106
114BBB01159

05CJ N7902X106
114BCV00255

0s5CJ N7902X106
114BCV00257

05CJ N75802X106
114BCV01849

05CJ N7902X106
114BCW00785

N7902X106 Total

0sc1 Y2066G104
114BBF02083

0s5C1 Y2069P101
114BB800728

05C1 Y2068P101
114BBF02082

Y2069P101 Total

05C1 Y2633R101
114BBF02119

US DOLLAR Total

US DOLLAR Total Gains

US DOLLAR Total Losses

616

CORE LABORATORIES NV
o1

CORE LABORATORIES NV
326

SENSATA TECHNOLOGIES HOLDING

080

SENSATA TECHNOLOGIES HOLDING

151

SENSATA TECHNOLOGIES HOLDING

263

SENSATA TECHNOLOGIES HOLDING

266

SENSATA TECHNOLOGIES HOLDING

269

SENSATA TECHNOLOGIES HOLDING

273

DIANA SHIPPING INC
621

DIANA CONTAINERSHIPS INC
493

DIANA CONTAINERSHIPS INC
620

GENERAL MARITIME CORP
656

US DOLLAR Nst Gains/Losses

EQUITY Total

EQUITY Total Gains
EQUITY Total Losses

EQUITY Net Gains/Losses

FIXED INCOME
US DOLLAR

05CA 025816AY5
114BDK00928

05CA 05916MADS

AMERICAN EXPRESS CO
276

BALTIMORE GAS + ELEC CO MTNS

104BIQ00S88 168
05CA 084423AK8 BERKLEY W R CORP
10VMIU00035 173

975 000

1,049 000

2,036 000

2656 000

180 000

1,231 000

164 000

599 000

50 000

0627

1000

202 000

100 000 000

300,000 000

250 000 000

Loca! 11,629 17
Basa 11629 17
Local 7067254
Base 7067254

COMMON STOCK EUR 02

Locat 7522095
Base 7522095
COMMON STOCK EUR 02

Local 97,387 58
Base 97,387 59

Locel 172,608 54
Base 172608 54

COMMON STOCK USD 01

Local 81,724 77
Bese 81,724 77
COMMON STOCK USD 01

Local 8527349
Base 85,273 49
COMMON STOCK USD 01

Local 604048
Base 604048
COMMON STOCK USD 01

Local 41,233 88
Base 4123388
COMMON STOCK USD 01

Local 550337
Base 5,503 37
COMMON STOCK USD 01

Local 2021181
Base 2021191

Local 219987 90
Base 219 987 90

COMMON STOCK USD 01
Local 808 98
Base 608 98

COMMON STOCK

Local 720
Base 720
COMMON STOCK
Local 1257
Base 1257
Local 1977
Base 1977
COMMON STOCK USD 01
Local 62069
Base 620 69
Local €3 150 697 16
Base 63 150697 16
Local
Base
Local
Base
Base
Base 6384123167
Base
Base
Base
NT
Local 11718500
Base 117,195 00
TRANCHE TR 00004
Local 322328 00
Base 322,329 00
NT
Locat 250000 00

1004241
10042 41

62,086 19
62,086 19

54,648 87
54 648 87

88,31237
88,31237

14296124
142,961 24

41,547 19
41,547 19

§4,199 09
54 189 08

367313
367313

25,120 13
2512013

3,246 63
3,346 62

1222336
1222336

140,109 53
140 109 53

78097
76097

ae7
867

1382
1382

2248
2249

576303
5,763 03
50948 983 11
50,948,983 11

51707 569 37

31972018
114,150 00
114 150 00

6/12/2012
326,886 25
326 886 25

9/30/2010
254,467 50

86 76
158676

858635
858635

111272010
2057208
2057208
41472011
9,07522
8,07522

29647 30
29,647 30

/512011

20,177 58

20,177 58
71201

3107440

3107440
2972011

236735

236735
312912011

1611375

1611375
372972011

2,156 74

2,156 74
3/30/2011

7,988 55

798855

7987837
7987837

272014
-17198
-17193

2112011
-147
-147
2712011
-125
125

272

272
272011

514234

-514234

12,201,714 05

12,201,714 05

14 647 836 68
14 647,896 68

-2446 18263
-2446 18263

1220171405

1216847173
14 765 754 92

-2597 28319

12,16847173

7000 41472011
304500
304500

6730 9/22/2010
-455725
-4,55725

$ 125 9/30/2010
-4,467 50

000

000

111572010

600
4192011

000

000

171072011

000
242011

000
42011

000
41201

000
4112011

000
4/412011

000

000

2/10/2011

000

21172011

000
2/10/2011

000

000

2/10/2011

000

000

000

000

65 180 57

8154233

1635178

65 190 57

412011

000

912172010

000

93072010

1586 76
158676

858535
8586 35

1000000
20,57208
20,57208

1000000

9,075 22

9,075 22

29 647 30
29,647 30

1000000
2017758
2017758

1000000
31074 40
31,074 40

1000000

2,367 35
2367 35

1000000
16 11375
16 11375

1000000

215674

2,156 74

1000000

798855
798855

79878 37
7987837

1000000
-171 99
-171 99

1000000
-147
-147

1000000
-125
-125

-272

272
1000000
-514234
<5142 34
1220171405
1220171405

14 647 896 68
14 647,896 68

-2446 18263
-2,446,182 63

12,201 714 05

12,233 662 30
14 847 297 25

-2,613834 95

12 233,662 30

1000000
3,045 00
304500

1000000
455725
-4,557 25

1000000
-4 487 50




05CA 093662AC8
104BHH02478

0SCA 093662AC8
104BIAD2694

05CA 093662AC8
104BII02004

093662AC8 Total

05CA 14912L4FS
104BKF00567

05CA 24422EQW2
114BCN01894

05CA 263534BW8
104BKH00688

05CA 302570BD7
114BCM00452

05CA 3133XHZK1
11AWAD00848

05CA 31771DKLE
104BIK02192

05CA 369604AY9
114BBI0068S

05CA 36962G4G6
1148D000639

05CA 38141EA41
114BBD00BSS

0sCA 428236ATO0
104BHH02095

05CA 50075NAQT
114BCN01835

05CA S$526E2AC3
114BCB01524

05CA 655844B8C1
114BCN0O0149

05CA 69352JAL1
114BEDQQ447

05CA 69373UAAS
114BCO01081

DSCA 912795v40
11VMBHO00020

05CA 912828FL9
10AWIED0872

05CA 912828MY2
114BEK00072

05CA 912828NM8
114BEF01780

05CA 912828NM8
114FEJO0058

cxL

05CA 912828NM8
114BEJC2018

05CA 912828NM8
114FEJ00062

CXL

05cA 912828NM8
114BEJ02027

05CA 912828NM8
114FEU00112

BLOCK FINL CORP
147

BLOCK FINL CORP
155

BLOCK FINL CORP
161

CATERPILLAR FINANCIAL SE
189

DEERE JOHN CAP CORP MTN BK ENT

252

DU PONT E | DE NEMOURS + CO
190

FPL GROUP CAP INC
248

FEDERAL HOME LOAN BANK
213

FICO STRIP CPN18
165

GENERAL ELEC CO
232

GENERAL ELEC CAP CORP
7

GOLDMAN SACHS GROUP INC MTN

224

HEWLETT PACKARD CO
146

KRAFT FOODS INC
253

MBNA AMER BK NATL
242

NORFQLK SOUTHERN CORP
251

PPL ENERGY SUPPLY LLC
288

PACCAR INC
254

UNITED STATES TREAS BILLS
228

TSY INFL IX N8
158

TSY INFLIX NB
304

TSY INFL IX N/B
296

TSY INFL IX NB
296

TSY INFL IX N8B
300

TSY INFL IX NB
300

TSY INFL IXNB
301

TSY INFL IX N'B
01

135,000 000

60 000 000

55,000 000

200,000 000

150 000 000

200 000 000

200,000 000

500 00O 000

500,000 000

400 000 000

200 00O 000

150 000 000

150,000 000

325,000 000

200 000 000

200,000 000

275 000 000

200,000 000

560 000 000

539,675 000

511 250 000

511,250 000

-511 250 000

508,190 000

-508 190 D00

508 190 000

-508,180 000

Base

GTONT
Loca!
Base

GTD NT
Local
Base

GTDNT
Local
Base

Local

Base

TRANCHE TR 00822
Local
Base

10/12 FIXED 5 25
Local
Base

NT
Local
Base

DEB
Local
Base

BONDS 12/164 75
Local
Base

250 000 00

142,78275
142,78275

63,101 40
63,101 40

56,915 10
56,915 10

26279925

26279925

231,400 00
23140000

159,985 50
159,985 50

238 822 00
238 822 00

223 34000
223,340 00

559,835 00
559 835 00

DEBENTURES 12/12 0 00000

Local
Base

NT
Local
Base

11714 FIXED 375
Local
Base

08/12 FIXED 3625
Local
Base

GLOBAL NT
Local
Base

BD
Local
Base

TRANCHE SB 00003
Local
Base

OB/19FIXED S 9
Local
Base

SRNT
Local
Base

TRANCHE TR 00001
Local
Base

02/11 2CP
Local
Base

0711625
Local
Base

04/1505
Local
Base

07/120 125
Local
Base
0720125
Local
Base
07720125
Local
Base

07/20125
Local
Base
07120125
Local
Base
07/20 125
Local

488 130 00
488,130 00

427 484 00
427 484 00

208 450 00
208,450 00

155 134 50
155134 50

173,517 00
173,517 00

353 548 00
353 548 00

216,938 00
216 938 00

230,120 00
230,120 00

312,537 50
312 537 50

229,674 00
229,674 00

560 000 00
560 000 00

601653 30
601653 30

539,848 04
539,848 04

536 700 66
536 700 66

-538 700 68
-536,700 66

536,712 29
53671229

-93671229
-536 71229

536,696.28
536,696 28

-536 696 28

254 467 50

1073072014
133,798 50
133798 50

10/30/2014
59 466 00
59 466 00

10/3072014
54,510 50
54,510 50

24777500
24777500

21172014
200,938 00
200,938 00

10/1/2012
16317300
163 173 00

3/15/2019
195,512 00
195,512 00

31112019
208 160 94
208 160 94

121162016
544 250 00
544,250 00

12/6/2012
342,220 00
34222000

2/1/2013
403 190 00
403 190 00

1171472014
208 184 00
208,184 00

8/1/2012
152 326 50
152 326 50

nr01a
149,341 50
149 341 50

2/11/2013
32339250
32339250

111152012
228234 00
22823400

6/15/2018
202 343 52
20234352

51112018
277 600 00
277 600 00

21572014
206 200 25
206 200 25

211072011
559 935 60
§59,935 60

7/15/2018
506,821 17
506 821 17

4152015
51101387
511,013 87

711572020
51156145
51156145

711512020

-511 561 45
-511,561 45

7/15/2020
508 459 59
508 499 59

7/15/2020
-508 4399 §9
-508 499 59

7115/2020

508,499 59
508,499 59

711512020

-508,499 59

67 50

5125 &/11/2010
8,984 25
8,984 25

5125 8/31/2010
3,63540
363540

5125 9/132010
2,404 60
2404 60

15024 25
15024 25

6125 11/5/2010
30,462 00
30,462 00

5250 ¥17/2011
-3,187 50
-3,187 50

5750 11/5/2010
4331000
43,31000

6000 3/16/2011
1517906
1517906

4750 1/3/2011
15 585 00
1558500

0010 /1072010
14591000
145910 00

5000 2/9/2011
24 294 00
2423400

3750 4/52011
276 00
276 00

3625 /32011
280800
280800

6125 8/10/2010
2417550
24,175 50

6000 3/17/2011
30 155 50
30,155 50

7125 12011
~11296 00
-11.286 00

5900 317720114
2777648
27177648

6500 5/472011
34,937 50
34,937 50

6875 31772011
2347375
2347375

0010 271022011
64 40
84 40

2500 /372010
94,832 13
94,832 13

0500 S/272011
2883417
2883417

1250 /372011
2513921
25,139 21

1250 5/3/2011
-2513921
2513921

1250 57372011
2821270
2821270

1250 /372011
-2821270
-28,21270

1250 532011
28,196 69
28 196 69

1250 5/2011
-28 196 69

000

8/16/2010

000
9/3/2010

oo
9/16/2010

000

000

111022010

000

2212011

000

11/10/2010

000

2172011

000

1/4/12011

000

9122010

000

214120114

000

4182011

000

2712011

000

8/13/2010

000

2272011

000

/412011

000

222011

o000

§/9/2011

000

22/2011

oco

21102011

000

8/8/2010

000

52011

000

5/6/2011

000
&6/2011

000
5062011

000

57672011

000
672011

000
62011

-4 467 50

1000000
8,984 25
8,984 25
1 000000
3,63540
363540
1 000000
2404 60
2404 60

15024 25
15,024 25

1000000
3046200
30 462 00

1000000
-3,187 50
-3,187 50

1 000000
43,310 00
43,310 00

1000000
15,179 06
15,179 06

1000000
15,585 00
15 585 00

1000000
14581000
14591000

1000000
24294 00
24 294 00

1000000
276 00
276 00

1000000
2808 00
280800

1000000
24,175 50
24 17550

1000000
30 155 50
30,155 50

1000000
-11 286 00
-11 296 00

1000000
2777648
2777648

1000000
34,937 50
34 937 50

1000000
2347375
2347375

1000000
64 40
64 40

1000000
9483213
9483213

1000000
2883417
28,834 17

1000000
25,139 21
25,139 21

1000000
25139 21
25139 21

1000000
2821270
2821270

1000000
-2821270
-2821270

1000000

28196 69
28,196 69

1000000

-28 196 69



cxL

0SCA 912828NM8
114BEU02716

912828NM8 Total

05CA 9128268PP9
11AWER01330

OSCA §12828QDS
11AWEQ00348

05CA 947075AC1
104BJP00774

05CA 947075AC1
104FJP00027
CXL

05CA 947075AC1
104BJP01538

0SCA 947075AC1
104BJUO0EE0

947075AC1 Total

US DOLLAR Total

US DOLLAR Total Gains

TSY INFL IX N/B
a1

TSY INFL IX N/B
316

TSY INFL IX NB
10

WEATHERFORD INTLLTD
181

WEATHERFORD INTL LTD
181

WEATHERFORD INTL LTD
182

WEATHERFORD INTL LTD
184

US DOLLAR Total Losses
US DOLLAR Net Gains/Losses

FIXED INCOME Total

FIXED INCOME Total Gains

FIXED INCOME Total Losses

FIXED INCOME Net Gains/Losses

OPTIONS BOUGHTBACK

US DOLLAR

0sC1 99XR84505

$+P 500 INDEX

10V81100846 105
05c1 99XS90196 $+P 500 INDEX
10VSLH01173 274

0sC1 89XT38381

$+P 500 INDEX

10V8LL01683 345

0s5C1 99XU03335 $+P 500 INDEX
10V9FC00830 687

05C1 99XU22434 S+P 500 INDEX
10V9FK01201 702

0s5c1 99XU85027 S+P 500 INDEX
10VSLKO0S40 340

0sC1 99XU85027 $+P 500 INDEX
10VSLKO1676 342

05C1 99XU85027 S+P 500 INDEX
10VOLMO0817 348
99XU85027 Total

0s5C1 99XV76255 S5+P 500 INDEX
10V9FV00717 731

508 150 000

509 820 000

504,940 000

115 000 000

-115 000 000

113 000 000

2,000 000

8 000

8000

8 000

9000

8 000

7 000

2000

7 000

8 000

Base
07720125

Local

Base

Local
Base

01721 1 125
Local
Base

04/16 0 125
Local
Base

GTD SRNT
Local

Base

GTD SR NT
Local

Base

GTD SRNT
Local

Base

GTO SRNT
Local
Base

Local
Base

Lacal
Base
Locel
Base
Local
Base

Base

Base

Bese

Base

Base

SEP10 1050 CALL
Local
Base

DEC10 1150 CALL
Local
Base

DEC10 1200 CALL
Local
Base

JUN10 1150 CALL
Local
Base

JUN10 1125 CALL
Local
Base

DEC10 1175 CALL
Local

Base

DEC10 1175 CALL
Local
Base

DEC10 1175 CALL
Local

Base

Local
Base

JUL10 1150 CALL
Local
Base

-536 696 28

536656 28
536 696 28

536,696 28

536,696 28

525,114 60
§25,114 60

515,354 38
515 354 38

121,420 45
121 42045

-121 42045
12142045

119,308 79
119,308 79

214020
214020

12144899
12144899

8,561 364 34
8,561 364 34

8,561,364 34

57 864 00
57 884 00

67,224 00
67,224 00

34 424 00
34,424 00

272700
272700

1,944 00
1944 00

4302100
4902100

12 066 00
12 066 00

46 85100
46 851 00

107 938 00
107 938 00

500 00
500 00

-508 499 59
7115/2020

51156145

51156145

511,561 45
51156145

1/15/2021
526 19314
526,193 14

4115/2016
517,062 17
517 062 17

3152013
102 645 00
102 845 00

3/15/2013
-102 645 00

-102 645 00

31152013
100 859 87
100 859 87

3/15/2013
178513
178513

102,645 00
102 645 00

7 983,577 36
7983577 36

798357736

5197600
51976 00

33,576 00
33,576 00

2717800
27,176 00

50 463 00
50 463 00

2213600
22136 00

2552900
25529 00

728400
7294 00

25,520 00
25,529 00

58 35200
58 352 00

29576 00
29 576 00

96 69

1250
25,134 83
25,134 83

2513483
25,134 83

1125
-107854
1,078 54

0125
-1,707 79
-170779

5150
1877545
1877545

5150
-18,77545
-18,77545

5150
1844892
18 448 92

5150
35507
35507

18,803 99
18803 93
577,786 98
677,786 98

604 081 56
604 081 56

-26 294 58
-26 294 58

577 786 98

577,786 98

604,081 56

-26 294 58

577,786 98

5,888 00
-5,888 00

-3364800
-33 648 00

-724800
-7.248 00

47 736 00
47736 00

20 192 00
20 192 00

-23 492 00
2349200

-4,77200
-477200

-24 32200
-2132200

-49 586 00
-49 586 00

29,076 00
29,076 00

5732011

Sr23ron

§/23/2011

9/2972010

9/25/2010

9/29/2010

10/25/2010

9/132010

127872010

12/15/2010

6/2/2010

6/14/2010

121472010

12/10/2010

12/16/2010

6/29/2010

000
/812011

000

000

52672011

000

512412014

ogo

9/29/2010

000
9/29/2010

000
10r21/2010

0ao

10/28/2010

000

aoo

000

000

000
000

000

000

0co

9/14/2010

000

1211072010

000

1211672010

000

6/3/2010

000

6152010

000

1211572010

oo
1211372010

aoo
121772010

000

000

6/30/2010

000

-28 196 69

1000000
25,134 83
25,134 83

25,134 83
2513483

1000000
-1078 54
-107854

1000000
-1,707 79
-170779

1000000
1877545
18 77545
1000000
-18,77545
-18,77545
1000000
18,448 92
18,448 92

1000000
35507
35507

18,803 99
18,803 99

577,786 98
577 786 98
604 081 56
604 081 56

-26 294 58
-26 294 58

577 786 98

577,786 98
604,081 56

-26 294 58

577 786 98

1000000
5888 00
-5 888 00

1000000
-33 64800
-33 648 00

1 000000
-7 24800
-7.248 00

1000000
47,736 00
47736 00

1000000
2019200
20192 00

1 000000
-23 492 00
-23 492 00

1000000

477200

477200

1000000
-21,322 00
-21,322 00

-49 566 00
-49,586 00

1000000
29076 00
29,076 00



0sC1 99XV80453
10VOGK00884

05C1 89XV93292
10v9GB01252

0sC1 S9XWO02671
10VSFNO1491

05C1 99XW02937
10V9GK00309

05C1 99XW03042
11V9BF00889

05C1 99XW03620
10VIGHD1387

05C1 99XW04180
10VSFM00785

05CY 99xXW08447
10VOFNO1489

05C1 99XwW13087
10V9GK00871

0sC1 99XW32728
10VIHMO0758

osct 99XW32728
10VEHNO1284

99XW32728 Total

0sC1 99XW3B455
10V9HO01008

05C1 99XWS0019
10V9IK00696

05C1 F9XW56800
10VaHGO0688

05C1H 99XWB4002
10V9JHO0485

0s5C1 99XW64002
10V94J01764

05C1 99XW64002
10V9JKO0670

05C1 99XWB4002
10V9JK00775

CXL

0sC1 99XW64002
10V8JK00776

93XWE4002 Total

05C1 99XWES142
10VSIL00S3d

05Cy 99XW72880
10VaJF01698

05C1 99XW73250
10v8IS00698

0sc1 99XX09351
10VIKP00518

05C1 99XX 11548
10V9IL00535

05C1 99XX348956
10VIKB01320

05C1 99XX36610
10VSKK00548

S+P 500 INDEX
029

S+P 500 INDEX
740

S$+P 500 INDEX
715

S+P 500 INDEX
32

S+P 500 INDEX
504

S+P 500 INDEX
02z

S+P 500 INDEX
70

S+P 500 INDEX
713

S+P 500 INDEX
027

$+P 500 INDEX
068

S+P 500 INDEX
o

S$+P 500 INDEX
073

S$+P 500 INDEX
109

S+P 500 INDEX
058

$+P 500 INDEX
142

S$+P 500 INDEX
194

S+P 500 INDEX
198

S5+P 500 INDEX
199

S+P 500 INDEX
202

S+P 500 INDEX
12

S+P 500 INDEX
140

S+P 500 INDEX
124

$+P 500 INDEX
253

S+P 500 INDEX
114

S+P 500 INDEX
220

S+P 500 INDEX
238

8000

8000

5000

6 000

8000

8 000

7 000

8 000

9 000

9000

8000

11 000

6 000

8 000

2000

8000

8000

8000

8 000

7 000

9000

8000

7 000

8 000

8000

8000

JUL10 1025 CALL
Local
Base

AUG10 1150 CALL
Local
Base

JUN10 1100 CALL
Local
Base

JUL10 1100 CALL
Local
Base

MAR11 1275 CALL
Local
Base

JUL10 1050 CALL
Local
Base

JUN10 1075 CALL
Local
Base

JUN10 1050 CALL
Local
Base

JUL10 1075 CALL
Local
Base

AUG10 1100 CALL
Local

Base

AUG10 1100 CALL
Local

Basa

Local
Base

AUG10 1075 CALL
Local
Base

SEP10 1100 CALL
Local
Base

AUG10 1050 CALL
Locat
Base

OCT10 1125 CALL
Local

Base

0OCT10 1125 CALL
Local

Base

OCT10 1125 CALL
Local

Base

OCT10 1125 CALL
Local
Base

OCT10 1125 CALL
Local
Bese

Local

SEP10 1075 CALL
Locel
Base

OCT10 1100 CALL
Local

OCT10 1075 CALL
Local
Base

NOV10 1200 CALL
Local
Base

SEP10 1125 CALL
Local
Base

NOV10 1100 CALL
Local
Base

NOV10 1150 CALL
Local

47,224 00
47224 00

2264 00
2,264 00

5,01500
501500

555 00
555 00

44,024 00
44,024 00

2482400
24,824 00

25,921 00
25,921 00

46 424 00
48424 00

17,577 00
17 577 00

281700
281700

4 664 00
4,664 00

748100

748100

10,813 00
10 813 00

13,218 00
1321800

62424 00
§2 424 00

8,566 00
8566 00

42584 00
42584 00

36 664 00

36,664 00

-36 684 00

-36 664 00

36 564 00
36 664 00

87 81400
87,814 00

3362100
3362100

54 027 00
54 027 00

60984 00
60 984 00

212100
212100

1624 00
1624 00

73064 00
73064 00

48424 00

17,256 00
17 258 00

39176 00
39,176 00

16 985 00
16,985 00

25897 38
2589738

25,656 00
25,656 00

55176 00
55 176 00

30,219 00
3021900

28,776 00
28,776 00

43,623 00
43,623 00

3121888
3121888

27750 12
2775012

58 969 00

58 969 00

52,867 00
52 867 00

2110200
2110200

33 256 00
33 256 00

398288
398289

1593156
1593156

15931565

1593155

-15,931 55

-15,931 55

1593155
1593155

35846 00
35,846 00

2538900
25389 00

29403 00
29 403 00

41656 00
41,656 00

9,779 00
977900

2237600
2237600

39176 00
39,176 00

28 968 00

7152010
20 968 00
-29 968 00

77172010
3691200
36,91200

6/17/2010
1197000
1197000

711572010
2534238
2534238

2712011
-18,368 00
-18,368 00

711272010
30352 00
30,352 00

6/16/2010
4 298 00
4,298 00

8/1772010
-17 648 00
-17 648 00

1152010
26,046 00
26,046 00

81712010
28401388
28 401 88
8/18/2010
23086 12
23086 12

51488 00
5148800

8/19/2010
42054 00
42054 00

9/15/2010
7884 00
7,884 00

8/9/2010
-25 168 00
29,168 00

10/11/2010
458311
-4358311
101372010
-26 65244
-26,652 44
10/14/2010
-2073245
-20,73245

10/14/2010
2073245
2073245
10/14/2010
-2073245
-2073245

-51,968 00
-51,968 00

9/16/2010
823200
-823200

107772010
-24 624 00
-24 624 00

9/27/2010
-19.328 00
-18,328 00

111872010
7658 00
765800

91672010
2075200
2075200

117172010
-33 888 00
-33,888 00

1112/2010
-17 456 00

711672010

000

71212010

000

61872010

000

711672010

000

21812011

000

711272010

000

6/17/2010

000

/182010

000

11672010

000

&18/2010

g¢oo
8/19/2010

000

000

&/20/2010

000

9/16/2010

oo

&10/2010

000

10/1272010

000
10/14/2010

000
10/15/2010

000

10/15/2010

000
1011572010

000

o000

91772010

000

10/8/2010

000

2/28/2010

ooo

11/18/2010

000

9172010

000

11/2/2010

000

111152010

1000000
-29,968 00
29,968 00

1 000000
36912 00
36912 00

1000000
11 970 00
11 970 00

1000000
25,342 38
2534238

1000000
18,368 00
-18 368 00

1000000
30 352 00
30 352 00

1000000
4 298 00
4 288 00

1000000
-17 648 00
-17 648 00

1000000
26 046 00
26 046 00

1000000
2840188
28,401 88
1000000
2308612
23,086 12

5148800
51488 00

1000000
42 054 00
42054 00

1000000
7,884 00
7,884 00

1000000
-29 168 00
-28 168 00

1000000
458311
458311
1000000
-26 65244
-26,652 44
1000000
-2073245
-2073245

1000000
20,73245
20,732 45

1000000

-2073245
-2073245

-51 968 00
-51 968 00

1 000000
-8,232 00
-8,232 00

1000000
-24,624 00
-24,624 00

1000000
-19 328 00
-19 328 00

1000000
7,658 00
7658 00

1000000
2075200
2075200

1000000
-33888 00
-33,888 00

1000000
-17 456 00




05C1 99XX36610
10VIKKO0S550

99XX36610 Total

05C1 99XX54977
10VIKED3356

0s5C1 99XXE1378
10VILV0CE01

05C1 99XX79115
10VIINO08ES

05C1 99XX82051
10VIKPD0S03

05ct 99Xx82218
10VIKMD1118

05C1 99XY35271
11V9AB00930

0sc1 99XY35271
11V9AI00758

99XY35271 Tola)

05C1 99XY38810
11V9BF00888

osc1 99XY59214
11V9ALO1167

0s5C1 99XY53214
11VBALO1186

99XY59214 Total

05c1 93XY77083
11VSAN00826

05C1 99XYBE092
11V9AT01759

05C1 99XY86092
11v9BB00093

CXL

05C1 99XYB6092
11V9BF00896

99XY86092 Total

05C1 99XYBES14
10V9LU00886

0s5¢c1 99XY88163
11v9BD00533

05C1 99XY88163
11V9BF00886

99XY38163 Total

osct 99XY88591
11V9AH00493

0sC1 99XYBS591
11V9AMO0735

989XY89591 Total

05C1 99XZ18167
11V8AQD08S6

05C1 99XZ223696
11V9ATO1758

05C1 99X223696
11V9AT01760

S+P 500 INDEX
240

S+P 500 INDEX
229

S+P 500 INDEX
367

S+P 500 INDEX
207

S+P 500 INDEX
251

S+P 500 INDEX
244

$+P 500 INDEX
376

S$+P 500 INDEX
389

S+P 500 INDEX
§03

$+P 500 INDEX
398

S$+P 500 INDEX
400

S+P 500 INDEX
a7

S+P 500 INDEX
487

S+P 500 INDEX
487

S$+P 500 INDEX
505

S+P 500 INDEX
361

S+P 500 INDEX
497

S+P 500 INDEX
501

S$+P 500 INDEX
386

S+P 500 INDEX
467

S+P 500 INDEX
478

S+P 500 INDEX
486

S$+P 500 INDEX
486

7 000

8 000

8000

6 000

8 000

8000

8 000

7000

8000

7 000

1000

8000

7 000

-7 000

7 000

8 000

3000

5000

8000

7 000

8000

7 000

-7 000

NOV10 1150 CALL
Local
Base

Local

NOV10 1125 CALL
Local
Base

JAN11 1175 CALL
Local
Base

NOV10 1075 CALL
Local
Base

NOV10 1175 CALL
Local
Base

DEC10 1125 CALL
Local
Base

JAN11 1200 CALL
Local

Base

JAN11 1200 CALL
Local

Base

Local
Bese

MAR11 1250 CALL
Local
Base

JAN11 1250 CALL
Local

Base

JAN11 1250 CALL
Local

Base -

Local

Base

JAN11 1275 CALL
Local
Base

MAR11 1300 CALL
Local
Base

MAR11 1300 CALL
Local
Base

MAR11 1300 CALL
Local
Base

Local
Base

JAN11 1150 CALL
Local
Base

FEB11 1250 CALL
Local
Base

FEB11 1250 CALL
Local
Base

Local
Base

JAN11 1225 CALL
Local
Base
JAN11 1225 CALL
Local
Base

Local
Base

FEB11 1200 CALL
Local
Base

FEB11 1275 CALL
Local
Base

FEB11 1275 CALL
Local

46 424 00

3887100
3887100

85,295 00

85,295 00

70,744 00
70,744 00

70,424 00
70 424 00

60,618 00
60,618 00

16,024 00
16 024 00

51,224 00
51,224 00

61624 00
61624 00

60,221 00
60,221 00

121 84500

12184500

60,824 00
60824 00

30 821 00
3082100

442300
442300

35244 00

35,244 00

442400
442400

562100
562100

-562100
-562100

2501100
2501100

2501100

2501100

86,424 00
86,424 00

16,659 00
16 659 00

3591500
3591500

52574 00

5257400

40,024 00
40024 00

4202100
4202100

62,045 00
82,045 00

67 8564 00
67 864 00

14,049 00
14,043 00

~14 049 00

28,968 00

25 347 00
25,347 00

54 31500

5431500

27,976 00
27,976 00

38976 00
39,976 00

40,422 00
40,622 00

19,656 00
19 656 00

34536 00
34 536 00

2887733
28,877 33

25,267 67
25,267 67

54 14500

54 14500

39,176 00
3917600

1551900
1551900

2,217 00
221700

17,736 00

17 736 00

12,376 00
12,376 00

16 429 00
16 429 00

16 429 00
16,429 00

16428 00
16429 00

16 428 00

16 429 00

44,776 00
44,776 00

1073100
1073100

17,885 00
17,885 00

28616 00

28 616 00

27 602 67
27 60267

241523
241523

51,755 00
5175500

43576 00
43576 00

2167900
2167900

-21,679 00

6 00

-13,524 00
-13 524 00

-30 580 00

-30,980 00

-42,768 00
-42,768 Q0

-30,448 00
-30,448 00

-20 196 00
-20 196 00

363200
363200

-16,688 00
-16,688 00

-32 746 67
-32746 67

-34953 33
-34 95333

-67 700 00

-67 700 00

-21,648 00
-21 648 00

1530200
-15 302 00

-2 206 00
220600

-17,508 00

-17 508 00

795200
7,95200

10 808 00
10 808 00

-10 808 00
-10 808 00

-8 58200
-858200

-8 58200

-8,582 00

-41 648 00
41,648 00

-5928 00
-5928 00

18 030 00
-18 030 00

23,958 00
-23 958 00

-12,421 33
-12421233

-17 868 67
-17 868 67

-30 290 0D
-30230 00

-24,288 00
-24 288 00

763000
7,63000

-763000

11122010

11/4/2010

1212912010

10/19/2010

111182010

111672010

1/3/12011

111272011

272011

171872011

111872011

1/2072011

12872011

1/28/2011

2712011

12/28/2010

222011

21112011

111720114

11872011

172572011

112872011

1/28/2011

000
11152010

000

000

11/5/2010

000

1213072010

000

10/20/2010

0go

1111812010

000

11/47/2010

000

1/412011

oo
17132011

000

000

8ro1

000

171972011

Qoo
1192011

000

000

172172011

000

13172011

000
173172011

0go
2/82011

000

oo

1229/2010

000

24r2011

000
282011

000

000

11272011

000
1/2072011

000

000

12672011

000

173172011

000
173172011

-17 456 00

1000000
-13524 00
-13,524 00

-30 980 00
-30 980 00

1000000
-42 768 00
-42 768 00

1000000
-30 448 00
-30 448 00

1000000
-20 186 00
20,196 00

1000000
363200
363200

1000000
-16 688 00
-16 688 00

1000000
-32746 67
-32,746 67

1000000
-34 953 33
-34,853 33

-67 700 00
-67,700 00

1000000
-21 648 00
-21 648 00

1000000
-15 302 00
-15 302 00

1000000

2,206 00

-2 206 00

-17 508 00
-17 508 00

1000000
795200
7,852 00

1000000
10,808 00
10,808 00
1000000
10 808 00
10,808 00
1000000
-8 582 00
-8 582 00

-8 582 00
-8,582 00

1000000
-41,648 00
-41,648 00

1000000
-5,928 00
-5928 00
1000000
-18 030 00
-18 030 00

23,958 00
-23 958 00

1000000
1242133
1242133
1000000
17,868 67
-17 868 67

-30 290 00
30,290 00

1000000
24,288 00
-24 288 00

1000000
7630 00
7,630 00
1000000
-7,630 00




CXL
05C1 99X2Z23696
11VIBF00887

99X223696 Total

05C1 99XZ24033
11V9BF00885

05C1 99XZ224116
11VIAT01766

0sC1 99X278516
11Vv9BF00837

US DOLLAR Total

US DOLLAR Total Gains

US DOLLAR Total Losses

US DOLLAR Nat Gains/Los:

S+P 500 INDEX
502

S$+P 500 INDEX
500

S+P 500 INDEX
489

S+P 500 INDEX
506

OPTIONS BOUGHTBACK Total

OPTIONS BOUGHTBACK Total Gains
OPTIONS BOUGHTBACK Total Losses

OPTIONS BOUGHTBACK Net Gains/Losses

OPTIONS EXPIRED_BUYS

US DOLLAR
0sC1 99XU26203
10v9LQ00002

osc1 99XW02937
10v8G000024

0sC1 99XW02945
10V9GO00025

05C1 99XW04461
10V9HS00001

05C1 99XX49720
10V8JO00006

0sC1 99XY88031
11VSAR00008

US DOLLAR Total

US DOLLAR Total Lossos

S+P 500 INDEX
357

S+P 500 INDEX
040

S+P 500 INDEX
041

S+P 500 INDEX
081

$+P 500 INDEX
212

$+P 500 INDEX
483

US DOLLAR Net Gains/Losses

OPTIONS EXPIRED_BUYS Total

OPTIONS EXPIRED_BUYS Total Losses

14 000

7 000

7000

8000

6000

7 000

9 000

9000

7000

9 000

FEB11 1275 CALL
Local
Base

Local

Base

FEB11 1225 CALL
Local
Base

FEB11 1300 CALL
Local
Base

APR11 1250 CALL
tocal
Base
Loce!
Base

Locat
Base

Local
Base

Base

Base

DEC10 1050 PUT
Local
Base

JUL10 1100 CALL
Local
Base

JUL10 975 PUT
Local
Base

AUG10 975 PUT
Local
Base

OCT10 1025 PUT
Local
Base

JAN11 1075 PUT
Local
Base
Local
Base

Locat
Base

Base

-14 049 00

66,542 00
§6,542 00

66 542 00
66 542 00

67,57100
67 57100

562100
5,62100

65,384 00
65384 00

1,989 342 00
1,989,342 00

1989 342 00

000
000

000
000

000
000

000
000

000
oo

000
000

000
000

000

-21,679 00

35,728 00
35,728 00

35728 00
35,728 00

3147900
3147900

8,729 00
8,729 00

44 136 00
44,136 00

1571237638
1,571376 38

1,571376 38

13,338 00
13338 00

156100
1,561 00

25,227 00
25227 00

35397 00
35,397 00

583100
583100

11 007 00
11 007 00

92,361 00
92 361 00

9236100

000

21201
-30 814 00
-30814 00

-30,814 00
-30 814 00

272011
-36 092 00
-36 092 00

172872011
3,108 00
310800

277120114
-21 24800
-21248 00
-417 965 62
-417,965 62

376 452 38
37645238

-794 418 00
-794 418 00

-417 865 62

-417 965 62
376 452 38

-794 418 00

-417,965 62

12/18/2010
-13338 00
-1333800

71772010
-1561 00
-156100

miro10
-25227 00
-25 227 00

8/21/2010
-35 397 00
-35,397 00

10/16/2010
-582100
-583100

112212011
-11,007 00
-11,007 00
-82 361 00
-82 361 00

-92 361 00
-82 361 00

92 361 00

-92 361 00
-92 361 00

000
2872011

oco

000

/82011

oco

173172011

000

2/8/2011

000

000

0co
0aQo

000

12/18/2010

000

7/172010

000

71172010

o000

212010

000

101672010

000

112212011

000

000

000

000

000
000

-7,630 00

1000000
-30,814 00
-30,814 00

-30,814 00
-30 814 00

1000000
-36,092 00
36,092 00

1000000
3,108 00
3,108 00

1000000
21248 00
-21248 00
-417 965 62
-417 965 62

376 452 38
376,452 38

-794 418 00
-794,418 00

-417 965 62

-417 965 62
376 452 38

-784 418 00

417,965 62

1000000
-13 338 00
-13 338 00

1000000
-1,561 00
-1 56100

1000000
-25,227 00
-25,227 00

1000000

-35 397 00
-35 397 00

1000000
-583100
-583100

1000000
-11,007 00
-11,007 00
-92,361 00
-92 361 00

-92 36100
-82 361 00

-92 361 00

-92 361 00
-92 36100




OPTIONS EXPIRED_BUYS Net Gains/Losses

OPTIONS EXPIRED_WRTS

US DOLLAR
05C1 99XW02937
10v8G000023

US DOLLAR Total

US DOLLAR Total Gains

US DOLLAR Net Gains/Losses

S$+P 500 INDEX
39

OPTIONS EXPIRED_WRTS Total

OPTIONS EXPIRED_WRTS Total Gains

OPTIONS EXPIRED_WRTS Net Gains/Losses

OPTIONS SOLD
US DOLLAR

05C1 99XR81816
10VSFD00852

osc1 99X$90188
10VIKNOO607

05C1 99XT87141
10VSFKO1204

05C1 99XT87141
10VIFLO1502

99XT87141 Total

05C1 99XU70649
10VSLB02085

05C1 99XV77832
10V9GB01254

05C1 89XV80471
10VIFV00714

05C1 89XW02689
10V9FJ01288

S+P 500 INDEX
691

S$+P 500 INDEX
248

$+P 500 {NDEX
705

S+P 500 INDEX
708

S+P 500 INDEX
262

$+P 500 INDEX
742

S+P 500 INDEX
728

S$+P 500 INDEX
700

7 000

7 000

9000

7000

6 000

8000

7000

9000

8 000

JUL10 1100 CALL
Local
Base

Local

Base

Local
Base

Base

Base

JUN10 1025 PUT
Local
Base

DEC10 1000 PUT
Local
Base

JUN10 950 PUT
Local

Base

JUN10 950 PUT
Local

DEC10 1075 PUT
Local
Base

JUL10 1000 PUT
Locat
Bass

JUL10 1025 PUT
Local
Base

JUN10 975 PUT
Locat

000
000

000
000

000

417900
417900

1,233 00
123300

5250
5250

4500
4500

87 50
97 50

776 00
776 00

15 379 00
1537800

1833300
1833300

540 00

3021362
3021362

30,213 62
3021362

30,213 62

646100
646100

25947 00
25,947 00

982100
982100

841800
841800

18,239 00
18239 00

5784 00
5,784 00

961100
961100

16,227 00
16 227 00

14,184 00

5100

71772010
3021362
3021362

3021362
3021362
3021362
3021362

3021362

3021362
3021362

3021362

6/3/2010
-228200
228200

111712010
-24 714 00
-24 714 00

6/14/2010
9768 50
-9 768 50

6/1572010
-8,373 00
-8,37300

-18 141 50
18 14150

12/4/2010
-5 008 00
5008 00

7172010
576800
576800

612912010
2,106 00
2106 00

6/11/2010
-13644 00

000

7172010

000

000

000

¢ a0
000

000

/412010

000

1171872010

000

6/15/2010

000
61672010

000

000

127272010

000

71212010

0oc

/3072010

000

6/14/2010

-92 361 00

1000000
3021362
30,213 62

3021362
3021362
3021362
30,213 62

3021362

30,213 62
3021362

3021362

1 000000
-2,282 00
-2,282 00

1000000
-24 714 00
-24 714 00

1000000
-9768 50
-8,768 50
1000000
-8,373 00
-8,373 00

-18 141 50
18,141 50

1000000
-5 008 DO
-5 008 00

1000000
5768 00
5768 00

1000000
2,106 00
2,106 00

1000000
-13 644 00




05C1 99XW27330
10V8IG00369

05C1 99XW27447
10V9HMO0731

05C1 99XW30839
10VSI100810

05C1 99XW56826
10V9HBO0SE1

05C1 99XWE1677
10V8IC01424

0s5C1 99XWEIE96
10V9INO0583

05¢1 99XW768410
10v8JC00286

0sc1 99XW78410
10V9JJ01797

99XW76410 Total

05C1 99XX15614
10V9JH00486

osc1 99XX 15614
10V9KE03355

99XX15614 Total

0s5C1 99XX25944
10V9LB02097

05C1 99XX29078
10V3JNOC901

0s5C1 99XX49910
11V9AHO01686

0scC1 99XX51973
10VILK01792

05Ct 99XX51973
10V9LU00983

99XX61973 Total

05C1 99XX53540
10VOKB01323

0sc1 99XX54885
10V9ITD1117

05C1 99XX93736
11V9BF00904

05C1 99XX96796
11V9BFQ0803

D5CH 99XY30892
10V9LVO0603

osc1 99XY39794
11V9BF00902

05C4 99X205982
11V9AI00790

05C1 99XZ05930
11V9AQ00902

0sc1 99X207178
11V9BF00898

05C1 99X214273
11V9AQ00317

S+P 500 INDEX
099

S+P 500 INDEX
067

S+P 500 INDEX
103

S+P 500 INDEX
052

$+P 500 INDEX
093

S+P 500 INDEX
119

S+P 500 INDEX
135

S$+P 500 INDEX
196

§+P 500 INDEX
143

$+P 500 INDEX
228

S+P 500 INDEX
264

S+P 500 INDEX
210

S+P 500 INDEX
288

S+P 500 INDEX
343

S$+P 500 INDEX
364

$+P 500 INDEX
223

S$+P 500 INDEX
128

S+P 500 INDEX
511

S+P 500 INDEX
510

$+P 500 INDEX
369

S+P 500 INDEX
509

S$+P 500 INDEX
392

S$+P 500 INDEX
481

S+P 500 INDEX
507

S$+P 500 INDEX
477

7 000

10 000

8000

9000

10 000

10 000

6 000

6000

2000

8 000

10 000

9000

8000

2000

7 000

8000

10 000

10 000

6 000

13 000

13 000

8 000

10 000

7000

1000

Base

SEP10 1000 PUT
Local
Base

AUG10 1000 PUT
Local
Base

SEP10975 PUT
Local
Base

AUG10 950 PUT
Local
Base

SEP10 500 PUT
Local
Base

OCT10 975 PUT
Local
Base

©OCT10 1000 PUT
Local

Base

OCT10 1000 PUT
Local

Base

Local

Base

NOV10 1050 PUT
Local
Base

NOV10 1050 PUT
Locat
Base

Local
Base

DEC10 1025 PUT
Local
Base

NOV10 1000 PUT
Local
Base

JAN11 1125 CALL
Local
Base

JAN11 1025 PUT
Local

Base

JAN11 1025 PUT
Local

Base

Local

Base

NOV10 1025 PUT
Local
Base

NOV1§ 875 PUT
Local
Base

MAR11 1150 PUT
Local
Base

MAR11 1125 PUT
Local
Base

JAN11 1050 PUT
Local
Base

MAR11 1100 PUT
Local
Base

FEB11 1075 PUT
tocal
Base

FEB11 1100 PUT
Local
Base

FEB11 1125 PUT
Local
Base

FEB11 1175 PUT
Local
Base

540 00

192 50
19250

17500
17500

6000
6000

517 50
517 50

37500
37500

137000
137000

28500
28500

4500
4500

33000

330 00

934 00
934 00

22000
22000

1154 00

1,154 00

37500
37500

132300
1,323 00

140 00
140 00

224 00
224 00

262 50
262 50

486 50

486 50

540 00
540 00

§,970 00
597000

197000
197000

792 00
792 00

384 00
384 00

1,521 00
1562100

620 00
620 00

147000
147000

12250
12250

197 00
197 00

14 184 00

2025100
2025100

15,890 00
15,690 00

22,984 00
22,984 00

18 927 00
18,927 00

22,860 00
22,960 00

14 430 00
14 43000

15,873 00
15,873 00

15873 00
1587300

31746 00

31746 00

2,806 00
2806 00

11224 00
11224 00

14 030 00

14 030 00

18,730 00
18 730 00

30747 00
3074700

13 064 00
13 064 00

2,766 00
2766 00

968100
968100

12447 00

12 447 00

12 504 00
12504 00

1893000
18,930 00

633000
833000

8,838 00
883800

24 293 00
24 289 00

10959 00
10959 00

11,064 00
11,064 00

17 13000
17 13000

436100
4,361 00

34300
34300

4 00

91972010
-20 058 50
20058 50

81772010
-15,715 00
-1571500

9132010
-22,924 00
-22,924 00

8212010
-18 409 50
-18409 50

9/212010
-22 585 00
-22 585 00

912072010
13060 00
13 060 00

10/4/2010
-15,588 00
-15 588 00
10/13/2010
-15,828 00
-15,828 00

-31,416 00
-31418 00

10/11/2010
-187200
-187200

11/4/2010
-11,004 00
11,004 00

-12 876 00
-12 876 00

12/172010
-18 355 00
-18 355 00

10/19/2010
-29424 00
-29 424 00

171172011
-12924 00
-12924 00

12/10/2010
-254200
-2 54200

12/28/2010
-841850
-9,418 50

-11 960 50
-11 960 50

11/172010
-11964 00
-11964 00

9r28/2010
-12 960 00
-12 980 00

27712011
4,360 00
-4 360 00

472011
-8 046 00
-8 046 00

12/29/2010
-23,935 00
-2393500

21772014
8,438 00
-9,438 00

1712720114
-10 444 00
-10 444 00

112522011
-15,660 00
-15,660 00

272011
-4238 50
-4,238 50

114872011
-146 00
-146 00

ooo

9/10/2010

o000

8/18/2010

000

91412010

000

312010

000

9/3/2010

000

9/21/2010

oo

10/5/2010

000
1014/2010

oo

000

10/1272010

000
11/5/2010

000

000

12/2/2010

000

10/20/2010

000

1122011

000

121132010

000
12/29/2010

000

00co

11/2/2010

000

9/29/2010

000

2/8/2011

000

/812011

000

12/30/2010

000

/812011

000

1132011

000

1/28/2011

000

82011

000

1118720114

000

-13 644 00

1000000
-20 058 50
20058 50

1000000
-15,71500
-15,715 00

1000000
-22,924 00
~22,924 00

1000000
-18 409 50
18,409 50

1000000
-22,585 00
-22 585 00

1 000000
-13 060 00
-13 060 00

1 000000
-15,588 00
-15,588 00

1000000
-15 828 00
-15 828 00

-31,416 00
-31,416 00

1 000000
-187200
-187200

1000000
-11 004 00
-11 004 00

-12 876 00
-12876 00

1000000
-18,355 00
18,355 00

1 000000
-29 424 00
29 424 00

1000000
-12924 00
-12924 00

1000000
254200
-2542 00
1000000
-9418 50
-9418 50

-11860 50
-11360 50

1000000
-11,964 00
-11 964 00

1000000
-12 960 00
-12 860 00

1000000
-4,360 00
-4,360 00

1 000000
-8 046 00
-8 046 00

1000000
-23 93500
-23 935 00

1000000
-943800
-843800

1000000
-10,444 00
-10,444 00

1000000
-15,660 00
-15 660 00

1 000000
-4 23850
-4 238 50

1000000
-146 00
-146 00



05C1 99X214273 S+P 500 INDEX
11V8BF00801 508 7 00

99XZ14273 Total

0sCt 99XZ62645 S+P 500 INDEX
11V9BF00905 512 8000
0sc1 99X279540 S+P 500 INDEX
11v9BD00523 436 3000
05Cy 99XZ78540 S+P 500 INDEX
11V9BF00910 513 6 000

99XZ279540 Total

US DOLLAR Total

US DOLLAR Total Gains

US DOLLAR Tolal Losses

US DOLLAR Net Gains/Losses
OPTIONS SOLD Total
OPTIONS SOLD Tota! Gains
OPTIONS SOLD Total Losses

OPTIONS SOLD Net Gains/Losses

COMPOSITE Total

COMPOSITE Total Gains
COMPOSITE Total Losses
COMPOSITE Net Galns/Losses

FEB11 1175 PUT
Local
Base

Local
Base
MAR11 1175 PUT

Local
Base

APR11 1175 PUT
Local
Base

APRA1 1175 PUT
Local
Base

Local
Base

Local
Base

Local
Base

Local
Base

Base

Base

Base

Base

Base
Base
Base

Base

262 50
262 50

459 50
458 50

1,836 00
1936 00

263100
263100

3,58200
3,582 00

8,213 00
621300

69014 00
6901400

69,014 00

74 560 952 01

2,40100
240100

2,744 00
2,744 00

9304 00
5304 00

3,969 00
3,969 00

793800
783800

11507 00
11907 00

471029 00
471,029 00

47102900

61856,126 73

2701
13850
-213850

-2284 50
-2284 50
201

-7 36800
7,368 00

24372011
-133800
-1,33800

272011
-4,356 00
-4 356 00

-5694 00
-5,694 00

-402 015 00
-402,015 00

7874 00
7,874 00

-409 889 00
-409,889 00

-402 015 00

-402,015 00

7,874 00

-409 889 00

-402 015 00

11,864,130 71
15,784,376 48
-392024577

11,864 13071

/ar2011

000

000

2872011

000

2412011

000
/82011

000

000

000

000

000
000

000
000

000

65 190 57
81,542 33
1835176

65 150 57

1000000
-213850
-213850

2284 50
228450
1000000

-7,368 00
-7.368 00

1000000
-133800
-1,338 00
1000000
-4,356 00
-4 356 00

-5 694 00
-5 694 00

-402 015 00
-402,015 00

787400
7,874 00

-409 883 00
-409 889 00

-402 015 00

-402,015 00

7,874 00

-409 889 00

-402 015 00

1192932128
15 865,918 81
-3,936 597 53

11,929,321 28



Fem 3868 Application for Extension of Time To File an

(Rev January 2011) Exem pt Organization Return OMB No. 1545-1709
Department of the Treasury

Intemal Revenue Service P File a separate application for each return.

o If you are filing for an Automatic 3-Month Extension, complete only Part 1 and check this box _ . . . . . .. e » (X

¢ If you are filing for an Additional (Not Automatic) 3-Month Extension, complete only Part Il (on page 2 of this form).
Do not complete Part l unless you have already been granted an automatic 3-month extension on a previously filed Form 8868.

Electronic filing (e-fife). You can electronically file Form 8868 1f you need a 3-month automatic extension of time to file (6 months for
a corporation required to file Form 990-T), or an additional (not automatic) 3-month extension of time. You can electronically file Form
8868 to request an extension of time to file any of the forms listed in Part | or Part Il with the exception of Form 8870, Information
Return for Transfers Associated With Certain Personal Benefit Contracts, which must be sent to the IRS in paper format (see
istructions) For more details on the electronic filing of this form, vist www.irs gov/efile and click on e-file for Chanties & Nonprofits.

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

Partlonly | . . e o]
All other corporations (including 1120-C filers), partnershlps REMICs and trusts must use Form 7004 to request an extension of lime

to file income lax returns.
Type or Name of exempt organization Employer identification number
print FRANCE-MERRICK FOUNDATION, INC 52-6072964
File by the Number, street, and room or suite no. If a P.O box, see instructions
due date for 2 HAMILL ROAD, QUADRANGLE EAST
fing your . [ City. town or post office, state, and ZIP code. For a foreign address, see msiructions.
instructions. BALTIMORE, MD 21210-1813

Enter the Return code for the return that this application is for {file a separate application for each return) | _ . _ . . . . e
Application Return | Application Return
Is For Code ]lIs For Code
Form 990 01 Form 990-T (corporation) 07
Form 990-BL 02 Form 1041-A 08
Form 990-EZ 03 Form 4720 09
Form 990-PF 04 Form 5227 10
Form 990-T (sec. 401(a) or 408(a) trust) 05 Form 6069 11
Form 990-T (trust other than above) 06 Form 8870 12

e The books are in the care of » ROBERT W. SCHAEFER

TelephoneNo » 410 464-2004 FAXNo »
® If the organization does not have an office or place of business in the United States, check thisbox , _ . . .. ... ... ... > D
o If this 1s for a Group Return, enter the organization's four digit Group Exemption Number (GEN) .l thisis
for the whole group, check thisbox , , ., ., ., P D . If itis for part of the group, check thisbox, . .., 6,6 » |_| and attach

a list with the names and EINs of all members the extension is for.
1 | request an automatic 3-month (6 months for a corporation required to file Form 990-T) extension of time

until 01/15 ,20 12 | to file the exempt organization return for the organization named above The extension 1s
for the organization's return for.

> calendaryear20 _ _ or

> tax year beginning 06/01 ,2010 , and ending 05/31 ,2011

2 Ifthe tax year entered in line 1 is for less than 12 months, check reason: D Inttial return D Final return
Change in accounting period

3a If this application i1s for Form 990-BL, 990-PF, 990-T, 4720, or 6069, enter the tentative tax, less any

nonrefundable credits. See instructions. 3als 3 ‘{q L¥ 0

b If this application is for Form 980-PF, 990-T, 4720, or 6068, enter any refundable credits and

estimated tax payments made. Include any prior year overpayment allowed as a credit. 3b|$ S' L b W

¢ Balance Due. Subtract line 3b from line 3a. Include your payment with this form, if required, by using EFTPS
{(Electronic Federal Tax Payment System). Ses instructions. 3cl$ X b 07,00 4

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 Paperwork Reduction Act Notice, see Instructions. Form 8868 (Rev 1-2011)
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