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Form QQQ-PF

Department of the Treasury
Interndt Revenue Service

Return of Private Foundation

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

as a Private Foundation
Note. The foundation may be able to use a copy of this return to satisfy state reporting requirements.

Treate

OMB No 1545-0052

2011

For calendar year 2011 or tax year beginning _ , and ending

Name of foundation A Employer identification number
The Enrico & Sandra di Portanova
Charitable Foundation 76-0408460

Number and street (or P O box number if mail is not delivered to street address) Room/suite  |B Te|ephone anmber

P.0. Box 27285

(713) 624-5510

Crty or town, state, and ZIP code
Houston, TX 77227

G Check al! that apply:

[:I Intial return

Final return
[:] Address change

D Amended return
D Name change

|:] Initial return of a former public chanity

H Check type of organization;

[X] section 501(c)(3) exempt private foundation

[:] Section 4947(a)(1) nonexempt charitable trust D Other taxable private foundation

I Far market value of all assets at end of year
(from Part I, col. (c), ine 16)
5,234,402,

J  Accounting method:

‘:] Cash
D Other (specify)

lIl Accrual

(Part I, column (d) must be on cash basis.)

Cu exemption application i1s pending, check here ’D

D 1 Foreign organizations, check here >D
Fol t t the 85% test,
check herd and shach computanen oo pe[]

E If private foundation status was terminated
under section 507(b)(1)(A), check here »[]

F If the foundation is 1n a 60-month termination
under section 507(b)(1)(B), check here »[ ]

| 23
| Part} | Analysis of Revenue and Expenses

d) Disbursements
e X e eyl S E = S B~ o
1 Contributions, gifts, grants, etc., received N/A
2 Check },X] if the foundation 1s not required to attach Sch 8
3 Caeroveatmenis® and temporary 9,398. 9,398. Statement 1
4 Dwidends and nterest from securittes 147,620. 147,620. tatement 2
5a Gross rents
b Net rental Income or (loss)
" 6a Net gain or (loss) from sale of assets not on line 10 1 5 4 7 1 0 0 .
2| bommerees 1,526,629,
5 7 Capital gan net income (from Part IV, line 2) 1 5 4 7 1 0 0 .
&g Net short-term capital gain
9 Income modifications ’
102 S s -
b Less Cost of goods sold
¢ Gross profd or (Io's%/s“)"\Y z 1 7201
11 Otherincome. - -~ .
12 Total. Add ines1 through 11 311,118, 311,118,
13 CompensAtlon of ofﬁcers,-durecto;s, trus'xees. etc 9 7 1 5 0 O 0 0 0 0 .
14 Other employee salaries and wages
; 15 Pension plans, employee benefits 13,309. 0. 0.
91 16a Legal fees
§_ b Accountmg fees Stmt 3 3,000. 0. 0.
S| ¢ Other professional fees Stmt 4 36,784. 36,484. 0.
2117 Interest 7. 0. 0.
E 18 Taxes Stmt 5 10,456. 4,416. 0.
2(19  Depreciation and depletion 213. 0.
:g 20 Occupancy ) 21,405. 0. 0.
<« |21 Travel, conferences, and meetings
E 22 Printing and publications
©|23 Other expenses Stmt 6 13,425, 0. 0.
%124 Total operating and administrative
g expenses. Add lines 13 through 23 196,099. 40,900. 0.
Ol25 Contributions, gifts, grants paid 275,000, 275,000,
26 Total expenses and disbursements.
Add tines 24 and 25 471,099, 40,900. 275,000.
27 Subtract ine 26 from hine 12:
d Excess of revenue over expenses and disbursements - 1 5 9 1 9 8 1 [
b Netinvestment income (f negative, enter -0-) 270,218.
¢ Adjusted net income (f negative, enter -0-) N/A

123501
12-02-11

LHA For Paperwork Reduction Act Notice, see instructions.
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Form 990-PF (2011)

LY

Charitable Foundation

The Enrico & Sandra di Portanova

76-0408460

Page 2

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

Beginning of year

End of year

(a) Book Value

(b) Book Value

(c) Fair Market Value

1
2
3

8
9
10a

b
[
1

Assets

12
13
14
15

16

Cash - non-interest-bearing
Savings and temporary cash investments
Accounts recevable P

8,083.

47,384.

65,449.

65,449.

880,516.

774,658.

774,658,

Less: allowance for doubtful accounts P

7,208.

8,083.

8,083.

Pledges recevable P>

Less: allowance for doubtful accounts P

Grants receivable

Recewvables due from officers, directors, trustees, and other
disqualified persons

Other notes and loans receivable >

Less: allowance for doubtful accounts P

Inventories for sale or use

Prepaid expenses and deferred charges
Investments - U.S. and state government obligations
Investments - corporate stock
Investments - corporate bonds
Investments - land, buildings, and equipment basis

Stmt 8
Stmt 9

3,330,408.

3,291,812,

3,687,389,

667,556.

627,722.

670,456.

>
>

Less accumulated depreciation

Investments - mortgage loans
Investments - other
Land, bulldings, and equipment: basis P> 14,446.

Stmt 10

25,000.

25,000.

25,000.

Less accumulated deprecaton Sttt 110 12,566.

144.

1,880.

1,880.

Other assets (describe P> )

2,501.

1,487.

1,487.

Total assets (1o be completed by all filers)

4,960,717,

4,796,091,

5,234,402,

17
18
19
20
21
22

Liabilities

23

Accounts payable and accrued expenses

Grants payable

Deferred revenue

Loans from officers, directors, trustees, and other disqualified persons

Mortgages and other notes payable

Other habilities (describe p )

3,762.

Total liabilities (add lines 17 through 22)

3,762.

24
25
26

27
28
29
30

Net Assets or Fund Balances

31

Foundations that follow SFAS 117, check here » [ ]
and complete lines 24 through 26 and lines 30 and 31
Unrestricted

Temporarily restricted

Permanently restricted

Foundations that do not follow SFAS 117, check here

and complete lines 27 through 31.

Capital stock, trust principal, or current funds

Paid-in or capital surplus, or land, bldg., and equipment fund
Retained earnings, accumulated income, endowment, or other funds
Total net assets or fund balances

> [X]

Total liabilities and net assets/fund balances

0.

0.

0.

0.

4,956 ,955.

4,796,091,

4,956,955,

4,796,091,

4,960,717,

4,796 ,091.

Analysis of Changes in Net Assets or Fund Balances

1 Total net assets or fund balances at beginning of year - Part ll, column (a), line 30

(must agree with end-of-year figure reported on prior year's return)

o o W N

Enter amount from Part |, line 27a
Other increases not included in ine 2 (iterize) »

4,956,955,

-159,981.

0.

Add lines 1,2,and 3
Decreases not included in hine 2 (itemize) P

4,796,974.

883.

TJotal net assets or fund balances at end of year {line 4 minus line 5) - Part Il, column (b}, line 30

D [ o WD [N |—

4,796,091.

12351
12-02-11

Form 990-PF (2011)
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The Enrico & Sandra di Portanova

Form 990-PF (2011) Charitable Foundation 76-0408460  Page3
[Part IV | Capital Gains and Losses for Tax on Investment Income
) (a) List and describe the kind(s) of property sold (e.g., real estate, (bwo"{lfccqa‘gged (c? Date acquired (d) Date sold
2-story brick warehouse; or common stock, 200 shs. MLC Co.) - Donation mo., day, yr.) (mo., day, yr.)
1a See Attachment A P Various Various
b Artio Global High Income Fund P Various 12/31/11
¢ Harbor High Yield Bond Fund P Various 12/21/11
d IShares Barclays Aggregate Bond Fund P Various 12/08/11
e Litigation Settlement P Various 03/30/11
(f) Depreciation allowed (g) Cost or other basis (h) Gain or (loss)
(&) Gross sales price (or allowable) plus expense of sale (e) plus (f) minus (g)
a 1,522,979. 1,372,529, 150,450,
b 1,451. 1,451.
¢ 1,915. 1,915.
d 119. 119.
e 165. 165.
Complete only for assets showing gain in column (h) and owned by the foundation on 12/31/69 (1) Gamns (Col. (h) gain minus
. col. (k), but not less than -0-) or
(i) F.M.V. s of 12/31/69 () A st e ) Losses (from col. (h))
a 150,450.
b 1,451.
¢ 1,915,
d 119.
e 165.
If gain, also enter i Part |, line 7
2 Capital gam netincome or (net capital loss) It {loss), enter -0-n Part |, hne 7 2 154,100.
3 Net short-term capital gawn or (loss) as defined in sections 1222(5) and (6):
If gain, also enter in Part I, ine 8, column (c).
I (loss), enter -0- in Part I, line 8 3 N/A
| Part V | 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.)
It 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 n the base period? l:] Yes LZ_L] No

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

1 Enter the appropriate amount in each cofumn for each year; see instructions before making any entries.

B (a)d {b) (c) D|str|bl(1?|%n ratio
Calendar yeaars(eo?%oye)é?atgggmmng n) Adjusted qualifying distributions Net value of noncharitable-use assets (col. (b) divided by col. {c))
2010 250,000. 5,507,193, .045395
2009 314,049. 5,048,712, .062204
2008 373,271. 6,431,435, .058039
2007 344,299. 7,711,270. .044649
2006 343,865, 7,381,569, .046584
2 Total of ing 1, column (d) 2 .256871
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 extstence if less than 5 years 3 .051374
4 Enter the net value of noncharitable-use assets for 2011 from Part X, line 5 4 5,667,523,
5 Multiply line 4 by line 3 5 291,163.
6 Enter 1% of net investment income (1% of Part 1, line 27b) 6 2,702,
7 Addlines5and6 7 293,865,
8 Enter qualifying distributions from Part XI1, ine 4 8 275,000.

If ine 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.

123521 12-02-11

Form 990-PF (2011)




The Enrico & Sandra di Portanova

Form 990-PF {2011) Charitable Foundation 76-0408460

Page 4

[Part VI Excise Tax Based on Investment Income (Section 4940(a), 4940(b), 4940(e), or 4948 - see instructions)

1a Exempt operating foundations described in section 4940(d)(2), check here p> |:| and enter "N/A" on line 1.
Date of ruling or determination letter: (attach copy of letter if necessary-see instructions)
b Domestic foundations that meet the section 4940(e) requirements in Part V, check here P> |:| and enter 1% 1 5,404.
of Part |, ine 27b
¢ All other domestic foundations enter 2% of line 27b. Exempt foreign organizations enter 4% of Part I, line 12, col. (b).
2 Tax under section 511 (domestic section 4947(a)(1) trusts and taxable foundations only. Others enter -0-) 2 0.
3 Add lines 1and 2 3 5,404.
4 Subttle A iIncome) tax (domestic sectton 4947(a)(1) trusts and taxable foundations only. Others enter -0-) 4 0.
5 Taxbased on investment income. Subtract ine 4 from line 3. If zero or less, enter -0- 5 5,404.
6 Credits/Payments:
a 2011 estimated tax payments and 2010 overpayment credited to 2011 6a 3,520.
b Exempt foreign organizations - tax withheld at source 6b
¢ Tax paid with application for extension of time to file (Form 8868) 6c
d Backup withholding erroneously withheld 6d
7 Total credits and payments. Add lines 6a through 6d 7 3,520.
8 Enter any penalty for underpayment of estimated tax. Check here [X1 1t Form 2220 is attached 8
9 Taxdue If the total of ines 5 and 8 1s more than line 7, enter amount owed » | 9 1,884.
10 Overpayment. If line 7 is more than the total of lines 5 and 8, enter the amount overpaid > | 10
11__Enter the amount of line 10 to be: Credited to 2012 estimated tax ]Refunded} 11
I Part VII-A | Statements Regarding Activities
1a Duning the tax year, did the foundation attempt to influence any national, state, or local legislation or did it participate or intervene in Yes| No
any pohtical campaign? 1a X
b Did it spend more than $100 during the year (either directly or indirectly) for political purposes (see instructions for definttion)? 1b X
If the answer 1s “Yes" to 1a or 1b, attach a detailed description of the activities and copies of any materials published or
distributed by the foundation in connection with the activities.
¢ Did the foundation file Form 1120-POL for this year? 1c 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) Onfoundation managers.»> $ 0.
e Enter the reimbursement (if any) paid by the foundation during the year for political expenditure tax imposed on foundation
managers. > $ 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 simifar nstruments? 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 during the year? 4a X
b If“Yes," has it filed a tax return on Form 990-T for this year? N/A 4b
5 Was there a liquidation, termination, dissolution, or substantial contraction during the year? 5 X
If “Yes, " attach the statement required by General Instruction T,
6 Are the requirements of section 508(e) (relating to sections 4941 through 4945) satisfied either:
® By language in the governing Instrument, or
® By state legislation that effectively amends the governing instrument so that no mandatory directions that conflict with the state law
reman In the governing instrument? 6 X
7 Did the foundation have at least $5,000 in assets at any time during the year? 7 X
If *Yes, " complete Part Il, col (c), and Part XV
8a Enter the states to which the foundation reports or with which it 1s registered (see instructions) P
TX
b If the answer is "Yes® to line 7, has the foundation furmished a copy of Form 990-PF to the Attorney General (or designate)
of each state as required by General Instruction G? If "No, " attach explanation b | X
9 s the foundation claiming status as a private operating foundation within the meaning of section 4942())(3) or 4942())(5) for calendar
year 2011 or the taxable year beginning i 2011 (see instructions for Part XIV)? /f “Yes,* complete Part XIV ] X
10 _Did any persons become substantial contributors during the tax year? it ~ves. attach a schedule listing their names and addresses 10 X

123531
12-02-11

Form 990-PF (2011)



The Enrico & Sandra di Portanova

Form 990-PF (2011) Charitable Foundation 76-0408460 Page
[ Part VII-A | 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 instructions) 11 X
12  Did the foundation make a distribution to a donor advised fund over which the foundation or a disqualified person had advisory privileges?
It "Yes,” attach statement (see instructions) 12 X
13 Did the foundation comply with the public inspection requirements for its annual returns and exemption application? 131 X

Website address p» N/A

14 Thebooksaremcareof » Esther M. Perrine

Telephone no. > {(713) 624-5510

Locatedat » P. Q. Box 27285, Houston, TX 2iP+4 p77227

15 Section 4947(a)(1) nonexempt charitable trusts filing Form 990-PF n lieu of Form 1041 - Check here
and enter the amount of tax-exempt interest received or accrued during the year > | 15 I

»[ |
N/A

16 Atany time during calendar year 2011, did the foundation have an interest in or a signature or other authority over a bank,
securities, or other financial account in a foreign country?
See the instructions for exceptions and fling requirements for Form TD F 90-22.1. if "Yes,” enter the name of the foreign
country P>

16

Yes

No
X

| Part VII-B | 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.
1a During the year did the foundation (either directly or indrectly):
(1) Engage in the sale or exchange, or leasing of property with a disqualified person? |:| Yes lil No
(2) Borrow money from, lend money to, or otherwise extend credit to (or accept it from)
a disqualified person? D Yes IE] No
(3) Furmish goods, services, or facilities to {or accept them from) a disqualfied person? |:] Yes @ No
(4) Pay compensation to, or pay or reimburse the expenses of, a disqualified person? EI Yes D No
(5) Transfer any income or assets to a disqualified person (or make any of erther available
for the benefit or use of a disqualified person)? D Yes (X1 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.) |:| Yes EI No
b If any answer is “Yes" to 1a(1)-(6), did any of the acts fail to qualify under the exceptions described in Regulations
section 53.4941(d)-3 or in a current notice regarding disaster assistance (see instructions)?
Organizations relying on a current notice regarding disaster assistance check here > |:|
¢ Did the foundation engage in a prior year in any of the acts described in 1a, other than excepted acts, that were not corrected
before the first day of the tax year beginning in 2011?
2 Taxes on failure to distribute income (section 4942) (does not apply for years the foundation was a private operating foundation
defined n section 4942(j)(3) or 4942())(5)):
a At the end of tax year 2011, did the foundation have any undistributed income (lines 6d and 6e, Part XIIl) for tax year(s) beginning
before 20117 l:] Yes [I] No
It "Yes," hist the years p> , ) )
b Are there any years listed in 2a for which the foundation 1s not applying the provisions of section 4942(a)(2) (relating to incorrect
valuation of assets) to the year's undistributed income? (If applying section 4942(a)(2) to all years listed, answer “No" and attach
statement - see mstructions.) N/A
¢ If the provisions of section 4942(a)(2) are being applied to any of the years hsted in 2a, hst the years here.
> , , )
3a Did the foundation hold more than a 2% direct or indirect interest in any business enterprise at any time
during the year? [:] Yes IK] No
b 1f“Yes," did it have excess business holdings in 2011 as a result of (1) any purchase by the foundation or disqualified persons after
May 26, 1969; (2) the lapse of the 5-year period (or longer period approved by the 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 period? (Use Schedule C,
Form 4720, to determine if the foundation had excess business holdings in 2011 ) N/A
4a Did the foundation invest during the year any amount in a manner that wou'd jeopardize its charitable purposes?
b Did the foundation make any investment in a prior year (but after December 31, 1969) that could jeopardize its chanitable purpose that
had not been removed from jeopardy before the first day of the tax year beginning in 2011?

Yes

No

1c

2b

3b

4a

X

4b

X

Form 990-PF (2011)

123541
12-02-11




* Form 990-PF (2011)

The Enrico & Sandra di Portanova

Charitable Foundation 76-0408460 Page 6
u?art VII-BJ Statements Regarding Activities for Which Form 4720 May Be Required (continued)
5a Duning the year did the foundation pay or incur any amount to:
h) Carry on propaganda, or otherwise attempt to influence legistation (section 4945(e))? l:' Yes [X] No
(2) Influence the outcome of any specific public election (see section 4955); or to carry on, directly or indirectly,
any voter registration drive? T ves [X] No
(3) Prowvide a grant to an individual for travel, study, or other similar purposes® L] ves [(X] o
(4) Prowvide a grant to an organization other than a charitable, etc., organization described in section
509(a)(1), (2), or (3), or section 4940(d)(2)? L__l Yes [ X1 No
(5) Provide for any purpose other than religious, charitable, scientific, literary, or educational purposes, or for
the prevention of cruelty to children or amimals? |:| Yes |—_X—] No
b if any answer 1s “Yes" to 5a(1)-(5), did any of the transactions fail to qualify under the exceptions described in Regulations
section 53.4945 or in a current notice regarding disaster assistance (see instructions)? N/A 5b
Organizations relying on a current notice regarding disaster assistance check here | 4 |:|
¢ If the answer 15 "Yes" to question 5a(4), does the foundation claim exemption from the tax because it maintaned
expenditure responsibility for the grant? N/A L Jves [_Ino
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 on
a personal benefit contract? [:] Yes IK] 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? D Yes @ No
b If "Yes," did the foundation receive any proceeds or have any net income attributable to the transaction? N/A 7b
Information About Officers, Directors, Trustees, Foundation Managers, Highly
Paid Employees, and Contractors
1 List all officers, directors, trustees, foundation managers and their compensation.
d) Contnbutions to
(a) Name and address ht(J?l)rsT gEr a%gl?\é%% o (c)(?fomi';?g"o" L) Oyee benel plans aé%%ﬁﬁ eontsh(zer
to position enter-0-) compensauon allowances
Lewis M. Linn President
P.O. Box 27285
Houston, TX 77227 0.00 0. 0. 0.
Jennifer Hovas Director
P.O. Box 27285
Houston, TX 77227 0.00 0. 0. 0.
Esther M. Perrine Secretary, Treasurer
P.O. Box 27285
Houston, TX 77227 40.00 97,500.] 5,850. 0.
2 Compensation of five highest-paid employees (other than those included on line 1). If none, enter "NONE."
(a) Name and address of each employee paid more than $50,000 (b)hgﬂfs ?)%(rj %‘é‘éﬁ?ge (c) Compensation °‘"d?°%g%?"ueuf%s'a“?‘ aéﬁ%ﬁﬁ egti%r
devoted to position compensatlon allowances
NONE
Total number of other employees paid over $50,000 | 2 | 0

123551
12-02-11

Form 990-PF (2011)
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The Enrico & Sandra di Portanova

Form 990-PF ¢2011) Charitable Foundation 76-0408460

Page 7

Information About Officers, Directors, Trustees, Foundation Managers, Highly
Part VIll Paid Employees, and Contractors (continued)

3 Five highest-paid independent contractors for professional services. If none, enter "NONE."

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

(c) Compensation

NONE

Total number of others receving over $50,000 for professional services

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 beneficiaries served, conferences convened, research papers produced, etc.

Expenses

1 N/A

| Part IX-B | Summary of Program-Related Investments

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

Amount

1 N/A

All other program-related investments. See instructions.
3

Total. Add lines 1 through 3 »

0.

123561
12-02-11

Form 990-PF (2011)
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The Enrico & Sandra di Portanova

Form 990-PF (2011) Charitable Foundation 76-0408460  Pages
Minimum Investment Return (Al domestic foundations must complete this part. Foreign foundations, see instructions.)
1 Far market value of assets not used (or held for use) directly in carrying out charitable, etc., purposes:

a Average monthly fair market value of securities 1a 4,814,494.

b Average of monthly cash balances [ 911,794.

¢ Far market value of all other assets 1c 27,542,

d Total (add lines 1a, b, and c) 1d 5,753,830,

e Reduction claimed for blockage or other factors reported on lines 1a and

1c (attach detailed explanation) | 1e | 0.
2 Acquisition indebtedness applicable to line 1 assets 2 0.
3 Subtract line 2 from line 1d 3 5,753,830,
4 Cash deemed held for charitable actvities. Enter 1 1/2% of line 3 (for greater amount, see nstructions) 4 86,307.
5 Netvalue of noncharitable-use assets Subtract line 4 from line 3. Enter here and on Part V, line 4 5 5,667,523,
6 __Minimum investment return_Enter 5% of ing 5 6 283,376,
Distributable Amount (see instructions) (Section 4942())(3) and ())(5) private operating foundations and certain
foreign organizations check here p I_:I and do not complete this part.)

1 Mmimum nvestment return from Part X, ine 6 1 283,376,
2a Tax on investment icome for 2011 from Part VI, ine 5 2a 5,404.

b Income tax for 2011. (This does not include the tax from Part VI.) 2b

¢ Add lines 2a and 2b 2 5.404.
3 Distnbutable amount before adjustments. Subtract line 2c from Ime 1 3 277,972.
4 Recoveries of amounts treated as qualifying distributions 4 0.
5 Addlines 3and 4 5 277,972,
6 Deduction from distributable amount (See instructions) 6 0.
7__ Distributable amount as adjusted. Subtract fine 6 from line 5. Enter here and on Part XilI, ine 1 7 277,972.
Qualifying Distributions (see instructions)
1 Amounts paid (including administrative expenses) to accomplish charitable, etc., purposes:

a Expenses, contributions, gifts, etc. - total from Part |, column (d), ine 26 1a 275,000.

b Program-related investments - total from Part (X-B ib 0.
2  Amounts paid to acquire assets used (or held for use) directly in carrying out charitable, etc., purposes 2
3 Amounts set aside for specific charitable projects that satisfy the:

a Suitability test (prior IRS approval required) 3a

b Cash distribution test (attach the required schedule) 3b
4 Qualifying distributions. Add lines 1a through 3b. Enter here and on Part V, Ing 8, and Part X1l ine 4 4 275,000.
5 Foundations that qualify under section 4940(e) for the reduced rate of tax on net investment

income. Enter 1% of Part |, ling 27b 5 0.

6 Adjusted qualifying distributions. Subtract line 5 from line 4 6 275,000.

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.

123571
12-02-11

Form 990-PF (2011)
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The Enrico & Sandra di Portanova
Form 990-PF (2011) Charitable Foundation 76-0408460  Page9

Undistributed Income (see instructions)

(a) (b) (c) (d)
Corpus Years prior to 2010 2010 2011

1 Distributable amount for 2011 from Part XI,
line 7 277,972.

2 Undistributed income, if any, as of the end of 2011

a Enter amount for 2010 only 267,080.

b Total for prior years:

3 Excess distributions carryover, if any, to 2011
a From 2006
b From 2007
¢ From 2008
d From 2009
e From 2010
f Total of lines 3a through e 0.

4 Qualifying distributions for 2011 from
Part XI1, line 4: > $ 275,000.
a Applied to 2010, but not more than line 2a 267,080,
b Applied to undistributed income of prior
years (Election required - see instructions) 0.
¢ Treated as distributions out of corpus
(Election required - see instructions) 0.

d Applied to 2011 distributable amount 7,920.

e Remaining amount distributed out of corpus 0.
0

5 Excess distributions carryover applied to 2011

(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:

a Corpus Add lines 3f, 4c, and 4e Subtract line 5 0 .

b Prior years' undistributed income. Subtract
line 4b from line 2b 0.

¢ 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 0.

d Subtract line 6¢ from line 6b. Taxable
amount - see instructions 0.

e Undistributed income for 2010. Subtract ine
4a from line 2a. Taxable amount - see Instr. 0.

f Undistnibuted income for 2011. Subtract
lines 4d and 5 from line 1. This amount must
be distributed n 2012 270,052,

7 Amounts treated as distributions out of
corpus to satisty requirements imposed by

section 170(b)(1)(F) or 4942(g)(3) 0.
8 Excess distributions carryover from 2006

not applied on line 5 or line 7 0.
9 Excess distributions carryover to 2012.

Subtract ines 7 and 8 from line 6a 0.

10 Analysis of line 9:
a Excess from 2007
b Excess from 2008
¢ Excess from 2009
d Excess from 2010
¢ Excess from 2011

Form 990-PF (2011)

123581
12-02-11
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The Enrico & Sandra di Portanova

Form 990-PF (2011) Charitable Foundation 76-0408460  Page10
|T>art XIV | Private Operating Foundations (see instructions and Part VII-A, question 9) N/A
1 a if the foundation has received a ruling or determination letter that 1t 1s a private operating
foundation, and the ruling 1s effective for 2011, enter the date of the ruling »
b Check box to indicate whether the foundation Is a private operating foundation described in section D 4942())(3) or D 4942())15)
2 a Enter the lesser of the adjusted net Tax year Prior 3 years
income from Part | or the minimum (a) 2011 {b) 2010 {c) 2009 (d) 2008 (e) Total

investment return from Part X for
each year listed

b 85% of line 2a

¢ Qualfying distributions from Part XI|,
line 4 for each year listed

d Amounts included in line 2¢ not
used directly for active conduct of
exempt activities

e Qualifying distributions made directly
for active conduct of exempt activities.
Subtract ine 2d from hne 2¢

3 Complete 3a, b, or ¢ for the
alternative test relied upon:
a "Assets" alternative test - enter:
(1) Value of all assets

(2) Value of assets qualifying
under section 4942()}(3)(B)(1)

b "Endowment” alternative test - enter
2/3 of minimum investment return
shown in Part X, line 6 for each year
listed

¢ “Support® alternative test - enter:

(1) Total support other than gross
Investment income (interest,
dividends, rents, payments on
securities loans (section
512(a)(5)), or royalties)

(2) Support from general public
and 5 or more exempt
orgamizations as provided in
section 4942(y)(3)(B)(m)

(3) Largestamount of support from
an exempt organization

{4) Gross investment income

Part XV | Supplementary Information (Complete this part only if the foundation had $5,000 or more in assets
at any time during the year-see instructions.)

1 Information Regarding Foundation Managers:

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

None

b Listany managers of the foundation who own 10% or more of the stock of a corporation (or an equally large portion of the ownership of a partnership or
other entity) of which the foundation has a 10% or greater interest.

None

2 Information Regarding Contribution, Grant, Gift, Loan, Scholarship, etc., Programs:
Check here b m if the foundation only makes contributions to preselected charitable organizations and does not accept unsolicited requests for funds. If
the foundation makes gifts, grants, etc. (see instructions) to individuals or organizations under other conditions, complete items 2a, b, ¢, and d.

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

b The form in which applications should be submitted and information and materials they should include:

¢ Any subnusston deadlines:

d Any restrictions or hmitations on awards, such as by geographical areas, chantable fields, kinds of institutions, or other factors:

123601 12-02-11 Form 990-PF (2011)




The Enrico & Sandra di Portanova

Form 990-PF (2011) Charitable Foundation 76-0408460 Page 11
[Part XV | Supplementary information (continued)
3 Grants and Contributions Paid During the Year or Approved for Future Payment
Recipient If reciprent 1s an individual,
show any relationship to FO{Jr{datu}n PUI'DOS? %f (%rant or Amount
any foundation manager status o contribution
Name and address (home or business) or substantial contributor recipient
a Paid during the year

Coalition for the Homeless Public Charity Sponsor Gift
811 Dallas Street
Houston, TX 77002 2,000,
Crisis Intervention of Houston Public Charity Pperating Support
3701 Kirby Drive, Suite 540
Houston, TX 77098 3,500,
Latin Women's Initiative Public Charity [General Operating
12606 Vvindon Drive Support
Houston, TX 77024 2,500,
Easter Seals of Greater Houston Public Charity [amp for Disabled
4500 Bissonnet, Suite 340 Children
Bellaire, TX 77401 10,000,
Greater Houston Community Foundation Public Charity General Operating
- ACAM Support
4550 Post Oak Place Street
Houston, TX 77027 10,000,

Total See continuation sheet(s) > 3a 275 000

b Approved for future payment
None
Total > 3b 0

123611 12-02-11

Form 990-PF (2011)




The Enrico & Sandra di Portanova

Form 990-PF (2011)

Charitable Foundation

76-0408460  Page12

Part XVI-A Analysis of Income-Producing Activities

Enter gross amounts unless otherwise indicated. Unrelated business income Excluded by section 512, 513, or 514 (e)
By s(ﬁ1)ess (b) E£§ u- (d) Refated or exempt
1 Program service revenue: code Amount Son Amount function income
a
b
c
d
e
f
g Fees and contracts from government agencies
2 Membership dues and assessments
3 Interest on savings and temporary cash
Investments 14 9,398.
4 Dividends and interest from securtties 14 147,620.
5 Netrental income or (loss) from real estate;
a Debt-financed property
b Not debt-financed property
6 Net rental income or (loss) from personal
property
7 Other investment income
8 Gain or (loss) from sales of assets other
than inventory 18 154,100.
9 Net income or (loss) from special events
10 Gross proftt or (loss) from sales of inventory
11 Other revenue:
a
b
c
d
e
12 Subtotal. Add columns (b), (d), and (e) 0. 311.,118. 0.
13 Total. Add line 12, columns (b}, (d), and (e) 13 311,118,
(See worksheet in line 13 instructions to verify calculations.)
Part XVI-B Relationship of Activities to the Accomplishment of Exempt Purposes
Line No. Explain below how each activity for which income 1s reported in column (e) of Part XVI-A contributed importantly to the accomplishment of
v the foundation's exempt purposes (other than by providing funds for such purposes).
1236821

12-02-11

Form 890-PF (2011)
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The Enrico & Sandra di Portanova

Form 990-PF (2011) Charitable Foundation 76-0408460 Page13

Part XVil | Information Regarding Transfers To and Transactions and Relationships With Noncharitable

Exempt Organizations

1 Did the organization directly or indirectly engage in any of the following with any other organization described in section 501(c) of
the Code (other than section 501(c}(3) organizations) or in section 527, relating to political organizations?
a Transfers from the reporting foundation to a noncharitable exempt organization of:
(1) Cash
(2) Other assets
b Other transactions:
(1) Sales of assets to a noncharitable exempt organization
{(2) Purchases of assets from a nonchantable exempt organization
(3) Rental of facilities, equipment, or other assets
(4) Reimbursement arrangements
(5) Loans or loan guarantees
(6) Performance of services or membership or fundraising solicitations
¢ Sharing of facilities, equipment, mailing lists, other assets, or paid employees

Yes| No

1a(1)
1a(2)

1b(1)
1b(2)
1b(3)
1b(4)
1b(5)
1b(6)
1c

DA [DE[DRIDR DD D4

d Ifthe answer to any of the above 1s “Yes,” complete the following schedule. Column (b) should always show the fair market value of the goods, other assets,
or services given by the reporting foundation. If the foundation received less than fair market value in any transaction or sharing arrangement, show in

column (d) the value of the goods, other assets, or services recewved.

(a)Lineno (b) Amount involved (c) Name of noncharitable exempt organization (d) Description of transfers, fransactions, and sharing arrangements

N/A

2a s the foundation directly or indirectly affiiated with, or related to, one or more tax-exempt organizations described

i section 501(c) of the Code (other than section 501(c)(3)) or in section 5272 Cves [XIno
b _If“Yes,” complete the following schedule.
(a) Name of organization (b) Type of organization (¢) Description of relationship

N/A

-~ ) pa

Under penatties o(ﬂer]ury.
and belief, it1s

h preparer has any kNowledge

d to the bast knowledge

e —————————
May the IRS discuss this

declare thg} | pavgfexamined this return, including accompanying schedules and statements,
Slgn 1, W {aration of preparer (other than taxpayer) 1s based on all information of :::wn“g;‘o&e(s‘g?:;gn
Here } ﬂ%z //@/ //1/7 /| (XJves [INo
Signature of officer or trustee Date e/ [ [/
Print/Type preparer's name Preparer's sigpature Date , | Check E] if | PTIN
Chini Lee 4 3 . 4% self- employed

Paid Streitwieser / 20/2| P01340056
Preparer |Fim'sname » Linn Thurber Frm'sEIN > 76-0476201
Use Only

Firm's address p» 3555 Timmons Lane, Suite 800

Houston, TX 77027 Phoneno.  (713) 961-1600

123822
12-02-11

Form 990-PF (2011)




) The Enrico & Sandra di Portanova
Charitable Foundation 76-0408460
| Part XV | Supplementary Iinformation
3 Grants and Contributions Paid During the Year (Continuation)
) Recipient If reciprent is an indwidual,
o aocomm | Satus ol P etouon Amount
Name and address (home or business) 3r"syu§§':2 nztilal contnbl?tor recipient

Beyond the Finish Line

Public Charity

General Operating

1512 A Nantucket Support

Houston, TX 77057 5,000,

Casa de Esperanza Public Charity Residential Program -

2911 Corder Street Infants with AIDS

Houston, TX 77054 10,000,

Coalition for the Homeless Public Charity General Operating

811 Dallas Street Support - Homeless

Houston, TX 77002 15,000,

Covenant House Texas Public Charity jYouth Homeless Shelter

1111 Lovett Boulevard Funding

Houston, TX 77006 10,000,

Discovery Green Public Charity Dperating Support -

1500 McKinney Park Programs

Houston, TX 77010 10,000,

Gateway Academy Public Charity Pperating Support -

3721 Dacoma Learning Different

Houston, TX 77092 fouth 10,000,

Goodwill Industries of Houston Public Charity [General Operating

1140 West Loop North Support

Houston, TX 77055 10,000,

Planned Parenthood Public Charity Health Care Program

4600 Gulf Freeway Support

Houston, TX 77023 10,000,

San Jose Clinic Public Charity Health Service for

301 Hamilton Street bnderserved

Houston, TX 77002 10,000,

Yellowstone Academy Public Charity [Program Support -

3000 Trulley Street Inner City Program

Houston, TX 77004 10,000,
Total from continuation sheets 247,000,

123631 08-03-11




The Enrico & Sandra di Portanova

~

Charitable Foundation 76-0408460
| Part XV | Supplementary Information
3 Grants and Contributions Paid During the Year (Continuation)
) Recipient If recipient 1s an individual,
Showenysestonsiplo” | Founden | PRSI | o
Name and address (home or business) :rngul()):tgn?lall rc]o??r?gl?t%r recipient

Healthy Family Initiatives
7500 Beechnut, Suite 366

Public Charity

Child Abuse Prevention

Houston, TX 77074 15,000,
Anti-Defamation League Public Charity [Early Childhood

4635 Southwest Preeway Programs

Houston, TX 77027 10 000,
Boys and Girls Harbor Inc Public Charity [General Operating

514 Baybridge Road Support

LaPorte, TX 77571 5,000,
Children at Risk Public Charity Research and Program

2900 Weslayan, Suite 400 Support

Houston, TX 77027 5,000,
Collaborative for Children Public Charity [Program Support

3800 Buffalo Speedway, Suite 300

Houston, TX 77098 10,000,
Crisis Intervention of Houston Public Charity Crisis Hotline and

3701 Kirby Drive, Suite 540 Teen Support

Houston, TX 77098 15,000,
Good Neighbor Health Care Center Public Charity Health Care Program

190 Heights Boulevard ISupport

Houston, TX 77007 15,000,
Houston Community Health Care Centers Public Charity Health Care Support

- Denver Harbor Program

402 Hahlo Street

Houston, TX 77020 15,000,
Neighborhood Centers Inc Public Charity Community Based

4500 Bissonnet Program Support

Houston, TX 77401 15,000,
One Voice Texas Public Charity [General Operating

5120 Woodway Drive, Suite 600 Support

Houston, TX 77056 5,500,

Total from continuation sheets

123831 08-03-11




. The Enrico & Sandra di Portanova
Charitable Foundation 76-0408460
| Part XV | Supplementary Information
3 Grants and Contributions Paid During the Year (Continuation)
) Recipient If recipient 1s an individual,
show any relationship to FOU"dall(;" PUTDOS$ %f %ram or Amount
any foundation manager status 0 contribution
In
Name and address (home or business) or substantial contributor recipient
Search Homeless Services Public Charity Support for Homeless
2505 Fannin Street Children
Houston, TX 77002 10,000,
Special Pals Public Charity General Operating
3830 Greenhouse Road Support
Houston, TX 77084 5,000,
Therapy Pet Pals of Texas Public Charity General Operating
3930 Bee Cave Road, Sulte C Support
Austin, TX 78746 5,000,
Catholic Charities Public Charity Beneral Operating
2900 Louisiana Avenue Support
Houston, TX 77006 5,000,
Holy Spirit Episcopal Public Charity [Beneral Operating
12535 Pertshire Bupport
Houston, TX 77024 1,500,
M, D, Anderson Cancer Center Public Charity [Sarcoma Research
1515 Holcombe Boulevard
Houston, TX 77030 10,000,

Total from continuation sheets

123631 08-03-11
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'The“Enrico & Sandra di Portanova Charita

76-0408460

Form 990-PF

Interest on Savings and Temporary Cash Investments

Statement 1

Source
Sentinel Trust Company
Total to Form 990-PF, Part I,

line 3, Column A

Amount

9,398.

9,398.

Form 990-PF

Dividends and Interest from Securities

Statement 2

Capital Gains Column (&)
Source Gross Amount Dividends Amount
Sentinel Trust Company 147,620. 0. 147,620.
Total to Fm 990-PF, Part I, 1ln 4 147,620. 0. 147,620.
Form 990-PF Accounting Fees Statement 3
(a) (b) (c) (d)
Expenses Net Invest- Adjusted Charitable
Description Per Books ment Income Net Income Purposes
Linn Thurber LLP 3,000. 0. 0.
To Form 990-PF, Pg 1, 1ln 16b 3,000. 0. 0.

Form 990-PF Other Professional Fees

Statement 4

(a) (b) (c) (d)
Expenses Net Invest- Adjusted Charitable
Description Per Books ment Income Net Income Purposes
Sentinel Trust Company 36,484. 36,484. 0.
Contract labor 300. 0. 0.
To Form 990-PF, Pg 1, 1ln 1lé6c 36,784, 36,484. 0.

Statement(s) 1, 2, 3, 4




uThe'Enrico & Sandra di Portanova Charita

76-0408460

Form 990-PF Taxes Statement 5
(a) (b) (c) (d)
Expenses Net Invest- Adjusted Charitable
Description Per Books ment Income Net Income Purposes
Foreign taxes withheld 4,416. 4,416. 0.
2011 Federal estimated
taxes 6,040. 0. 0.
To Form 990-PF, Pg 1, 1ln 18 10,456. 4,416. 0.
Form 990-PF Other Expenses Statement 6
(a) (b) (c) (d)
Expenses Net Invest- Adjusted Charitable
Description Per Books ment Income Net Income Purposes
Administrative expenses 4,728. 0. 0.
Bank fees 48, 0. 0.
Insurance 2,734, 0. 0.
Telephone 2,214. 0. 0.
Miscellaneous 620. 0. 0.
Professional development 1,167. 0. 0.
Professional dues 1,914. 0. 0.
To Form 990-PF, Pg 1, 1ln 23 13,425, 0. 0.
Footnotes Statement 7
PART II BALANCE SHEETS - Lines a, b, c.

See supplemental ATTACHMENT B for investment holdings detail

report.

Statement(s) 5, 6, 7




oThe'Enrico & Sandra di Portanova Charita

76-0408460

Form ‘990-PF

Corporate Stock

Statement 8

Fair Market

Description Book Value Value
Publicly Traded Stock 3,291,812, 3,687,389.
Total to Form 990-PF, Part II, line 10b 3,291,812, 3,687,389,
Form 990-PF Corporate Bonds Statement 9
Fair Market
Description Book Value Value
Publicly Traded Bonds 627,722. 670,456,
Total to Form 990-PF, Part II, line 10c¢ 627,722, 670,456.
Form 990-PF Other Investments Statement 10
Valuation Fair Market
Description Method Book Value Value
25% interest in painting COST 25,000. 25,000.
Total to Form 990-PF, Part II, line 13 25,000. 25,000.
Form 990-PF Depreciation of Assets Not Held for Investment Statement 11
Cost or Accumulated
Description Other Basis Depreciation Book Value
Office furniture 3,856, 3,856. 0.
Office furniture 4,307. 4,307. 0.
Computer equipment 4,334, 4,334. 0.
Dell Computer 1,744. 58. 1,686.
Accounting Software 205. 11. 194.
Total To Fm 990-PF, Part II, 1ln 14 14, 446. 12,566. 1,880.
Statement(s) 8, 9, 10, 11




. THE ENRICO & SANDRA DI PORTANOVA CHARITABLE FOUNDATION

2011 FORM 990PF
EIN: 76-0408460

Part IV Capital Gains and Losses for Tax on Investment Income
Page 1 of 14
Date How Date Holding Sales Criginal Realized
Shar=s/2v Asset Sold Acquired Acqg Sold Pcriod Proceeds Josi Gain/ Loss
3 A call 10/20/2011 C 10/31/2011 Shert -285.00 -114.82 -110.18
$12.000 04/21/712
2 aa Call 10/20/2011 © 12/06/2011 Short -88.00 -11§ 55 28.55
512.000 04721712
10 Abbott Laborator:es 08/05/2011 P 12/27/2011 Stort 560.84 424,67 66.17
Z ABT call 04/07/2011 C 08/19/2011 Short -5.50 -160 50 155.00
$52.500 €8/20/11
Z aRT call 0$/05/2011 C 08/19/2011 Short -6.91 -155 00 149.09
$55%.000 08/20/11
2 ABT Call 08/22/2011 € 12/27/2011 Snort -768. 63 -308.¢1 -459,72
$52.500 02/16/12
: ABT Call 08/22/2011 € 12/27/7011 3hort -T6s. 03 -372 o9 -438.54
$52.500 02/1%/12
1 AGCO Cali 08/25/20i1 € 1:/01/2011 Short -341.00 ~28. 64 -80.36
$45.000 02/18/12
! RLL Zall 056/03/2611 ¢ 08/22/2011 Short -5.% -7%.00 74.00
$32.000 10/22/11
4 RLL Call 06/09/2011 C 09/15/2011 3hort -1lb.00 -213.99 299.%9
332,000 1C/22/11
S aLL Call €4/07/2011 € 05/23/2011 Short 0.00 -2C0 00 200.00
£332.000 08/21/11
i aLL Call C5/24/2011 C 07/11/291: Short -8.40 -9¢.09 43.900
£33.00C 07/1€/11
3 ALL Call 05/05/2011 C 06/06/2011 Short -15.00 ~1956.0% 144.00
535.000 07/16/11
11 2MA7T call 01/25/2011 C 03/15/4011 Short -14.00 -252.93 208.99
31e.000 03/19/11
11 AMAT Call 03/15/2011 € 06/06/2011 Short -14.00 ~736.99 632.99
$16.000 07/16/11
215 American Electric Power 02/02/2011 P 08/25/2011 Short 7,719.1% 7,312.05 400.10
3% american Electric Fower 02/15/2011 P 08/25/2911 Short Z,010,.99 1,970.10 160.8¢%
55 American Electric Power 07/14/2011 P 08/25/2011 Short 2,070,359 z,087.40 3,59
10 #merican Electric Power 08/05/2011 P 08/25/2011 Short 376.54 386.00 18.54
0 Amgen Inc 08/05/2011 P 11/14/2011 Short 540 gg 5N7.32 2.50
¢ amgen Inc 06/08/2011 P 11/14/201% Short $9.89 ¢86.31 61.58
3 AMGH Call 12/21/2010 C 01/24/2611 Short 2.00 -446.99 446.99
$57.590 01/22/11
2 aMeN Call 01/24/2011 C 07/15/201i Short 0.0n -698. 99 698.99
$602.000 07/1€/11
2 APA  Call 04/07/2011 C 05/23/2011 Short 0.00 ~448.49 448,49
$135.000 C5/21/11
2 APA Call 08/25/2011 ¢ 10/12/2011 Short -42.00 -427.99 365.99
$125.00 01/21/12
Z apa call 05/23/2011 C 06/09/2011 Short -24.06 -172.00 148.00
$130.000 06/15/11
2 npa call 06/09/2011 C 08,25/2011 Short -42.00 -949.98 307,98
$130.000 10/22/11
785 Applied Materials Inc 11/11/2010 P 09/21/2011 Short 8,701, 48 9,889,77 -1,187.79
345 Applied Materials Inc 12/16/2010 P 09/21/2011 Short 3,8258.22 4,609.20 -784.98
30 Applied Materials Inc¢ 12/16/2016 P 09/20/2011 Short 857.4¢9 668.00 -110.51
515 Applied Materials Inc 07/14/2G611 P 09/21/2011 Short 5,708.51 6,360.15 -651.54
260 Applied Materisls Inc 08/03/2011 P 09/21/2011 Short 2,882.02 3,122.60 -240.58




THE ENRICO & SANDRA DI PORTANOVA CHARITABLE FOUNDATION
2011 FORM 990PF
EIN: 76-0408460

Part IV Capital Gains and Losses for Tax on Investment Income
Page 2 of 14

¢0 Applied Mater:ials Inc 08/05/2011 P 09/21/2011 Short a(5 08 6283.34 -Z8.2¢

25 &applied Materials inc 08/1972011 P 09/21/2011 Short 237,12 270.1 .93

20 AT¢T 1Inc 08/05/2011 P 10/31/2011 Short 587.99 581.€0 6 32

10 AT&T Inc n8/0B/2011 P 10/31/2011 Short 233,99 280.50 13.4¢9

5 BAC Call us/10/2011 ¢ 11/18/2011 Short 0.00 -85.00 85.00
$13.000 11/19/11

8 BAC CALL 10/21/2010 C 91/20/2011 Short ~$30.00 -248.00 -432.00
$14.000 02/19/11

8 gac call G1/20/201% C 2/16/2011 Short 0.00 -r76.92 279 92
$15.000 02/19/11

4 BAC Call 0272272011 < 04/15/2011 Short 0.00 -156.00 156 00
$15.000 04/16/11

4 BAaC call ¢I/22/2011 < 94/15/2011 Short 0.00 -54.00 54.00
$16.000 04/16/11

5 BAC call 11/2:/2011 © 12/16/2011 Short 0.00 -106.7% 19€.25
$6.000 12/17/11

2 BMY call 0&/09/2011 € H7/15/2011 Short .00 -74.00 74.00
$29.000 07/16/11

235 Bristol Myers 5Squibb Co 12/16/2010 # 08/19/2011 Short 6,624,499 £,285 01 353 ¢3

400 Bristol Myers Squibb Co 12/21/:010 P 29/16/2011 Short 11,905.77 11,307.24 i,€88.52

30 ristol Myers Squibb Co 12/71/201L P 08/16/2011 Short 845.74 791.34 $4.40

1 ¢ call 05,/106/201t « 28/15/2011 Short ~3.00 -57.04 €4.04
$41.000 CR/20/11

4 CAG CALL 10/73/201% € 02/18/2011 Short 0.00 -116.02 115.090
$24.000 03/12/11

2 CAG CALL 11/11/261% € 03/18/2011 Short 0.00 -3%.76 33,74
$24.000 03/19/11

1 cag Call €3/21/2911 ¢ 09/16/2011 Short .00 -54 00 64.0C
$24.00G 09/17/11

80 carnaval Corporation 05/06/201C P 01/21/2011 Short 3,514.14 2,943.94 575.20

20 Carnival Corporation 0%/07/2010 P 01/21/2011 Short 8739.78 715.39 163.49

1 CBK CALL 16/21/2010 € 03/15/2011 Short -5.00 ~20¢.71 14.71
$7.500 03/19/11

3 ¢BK CALL 10/21/2010 € 03/16/2011 Short -15.00 -6L. .3 41.12
$7 500 03/19/11

3 CBE CALL 10/21/201C C 03/18/2011 Short 0.00 -62.13 £2.13
$7.500 03/19/11

12 CBE CALL 10/28/2010 C 03/18/2011 Short 0.0¢ ~-226.13 C26.17
$7.500 03/19/11

§ ccL call 09/20/20611 C 11/09/2011 Short -7€8.00 -1,291.97 623.91
$40.000 04/21/12

2 cCL cALL 16/15/201¢ C 01/21/2011 Short ~1,022.00 ~534.55 -487.45
$42.000 04/16/11

2 cCL call 03/15/2011 C 06/06/2011 Short -32.00 -317.99 265.99
$43.000 07/16/11

3 ¢CL call 03/16/2011 C 06/06/201i1 Short -42.00 -476.99 42g.¢9
$43.000 07/16/11

2 ¢cCL Call 03/16/2011 C 06/06/2011 Short -32.00 ~-323.99 2%1.99
$43.000 07/16/11

2 ©CL CALL 10/12/2010 C 03/15/2011 Short -38.00 -337.00 219,949
$45.000 04/16/11

3 ¢cCL call 02/15/2011 C 03/15/2011 Short -18.00 -207.00 189.0%
$48.000 03/19/11

2 ccCL call 01/21/2011 € 03/15/2011 Short -12.00 -228 00 216.00
$49.000 04/16/11

55 Cephalon Inc 08/10/2010 P 03/30/2011 Short 4,126.02 3,213.71 %912 N

100 Cephalon Inc 0€/11/2010 P 03/30/2011 Short 7,501.66 5,828.55 1,673 31
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170 Cephalon Inc 91/25/72011 P 03/30/2011 Short 12,753.15 10,045.86 2,707.23
L3S Cephalon Inc 02/92/2011 P Q3/30/20.1 Short 7,876.35 6,247.90 1,574.05
295 Christopher & Banks 10/21/2010 P 03/25/20:1 Snort 1,854.69 1,724.54 130 15
3'g Christopher & Banks 10/21/2010 P 0372472011 Short 1,599.58 1,812.23 87.35
95 chraistopher & Banks 10/21/2010 P 03/268/2011 Shorxt 599.73 555.36 44.37
€70 chrastopher & Banks 10/28/2010 P 03/24/2011 Short 4,105.55 3,933.7° 171.78
130 Christopher & Banks 10/22/2010 P 03/21/201? Short 791.92 763.2% 26.685
300 Chiastopher & Banks 10/28/2010 P 03/16/20il Short 2,421.91 2,348.52 7%.39
i% risco Systems Inc 12/1€s,2010 P 11/716/2011 Short 1,1958.23 1,415.49 -116.24
1€y Casco Systems Inc 12/16/2010 P2 11/18/201} Short 7,355.25 8,681.70 -1,3086.45
290 Cisco Systems Inc 02/02/2011 P 11/18/2011 Short 4,537.01 6,050.37 -1,413.3¢
5 Cisco Systems Inc 02/15/2011 ©® 11/18/2011 Short 1,1499.23 1,343.50 -14e .27
0.5011 Catigroup Inc 04/07/2011 P 05/16/2011 Short 20.65 23.29 -1 o4
% cMCSA call 1070472011 ¢ 11/18/2011 Short 0.00 -590.81 596,81
$2.000 11/19/11
b CMCSA Call 12/16/2010 © 04/07/2011 Short -556.11 -270.00 -78¢.11
$23.000 04/16/11
€ CMCSA Call 01/20/2011 € 037/15/2011 Short 0.00 ~545.99 545,93
$25.000 07/16/11
3 cMCSA Call 02/15/2011 € 07/15/2011 Short 0.00 -311.99 311.29
$25.000 07/16/11
1 cmucsa call 03/07/2011 C N4/15/2011 Short 0.00 -61.00 &1 JG
$25.000 04/1€6/11
& CMCSA Call 05/05/2011 C 09/10/2011 Short -54.00 -494.99 1.0, 2%
527.000 ¢7/16/11
Y CoMGSA Call C&s25/2011 € 10/94/2011 Short -85.83 -227.%4 t3z.1%
$73.000 10/22/11
2 CHMCSA Catl 035/13/2011 € 03/2%/201i Short -36.00 -530.99 494.99
$26.000 10/22/11
1 cMTL call 04/18/2011 C 06/17/2u11 Short 0.00 -74.09 74.0u
530.000 06/18/11
1 ¢cMTL Call 12/21/2010 C 04/15/2011 Short 0.00 -82.64 € ui
$32.500 04/16/11
4 CHMTL Call §32,56 04/67/20611 C 07/1%/2C11 Short 0.00 -3959.99 JGe,
07/16/11
260 Coca Cola Cc 01/20/2011 P 0z/02/201% Short 14,325.09 15,385.20 -£0. 1%
5 Colgate-Palmolive Co 10/28/2010 P 072572011 Short 435.90 374.97 00 47
7% Comtech Telecommunications 12/21/2010 P 16/04/2011 Short 2,014.45 2,144.3% ~12u.%z
corp New
20 comtech Telecommunications 12/2!/2010 P 10/18/20]1 Snort 549.79 545.53 4.2¢
Corp New
25 comtech Telecommunications 12/21/2010 P 10/1£/201! Short €87.24 682.29 4.685
corp Hew
30 comtech Telecommunications 12/22/2010 P 310/18/201% Shoit 824.68 ags 39 15 29
corp Hew
290 romtech Telecommunlcations 01/21/2011 P 10/18/2011 Short 7,697.05 7,143.79 553 2%
Cocp YWew
400 comtecn Telecommunications 01/21/2011 P 10/16/2011 short 11,995.77 10, 349.41 1,(‘46.30
Corp Mew
225 Contech Telecommunications 02/02/2011 P 10/18/:011 Short 6£,185.13 5,975.65 204,48
Corp New
160 comtech Telecommunications 02/15/2011 P 10/18/2011 Short 4,398.32 4,306.86 91.46
corp New
60 comtech Teleccmmunications 02/16/2011 ? 10/18/2011 Short 1,648.37 1,632.60 16.77
Corp New
210 Conagra Foods, Inc 10/12/2010 P 07/26/2011 Snort 5,037.80 4,482.49 555. 31
150 Conagra Foods, Inc 10/12/2010 P 08/25/20i1 Shoxrt 3,561.862 3,297.78 263.83
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100 cConagra Fouds, Inc 10/12/2010 p 190/01/2C11 Short 2,423.83 2,198.52 125,31
30 Conagre ¥oods, Inc 11/11/2010 P 07/26/2011 Short Z2,13%9.06 1,922.40 236.56
200 cConagra Foods, Inc 11/11/201¢ P 07/26/2011 Shorc , 797 91 4,271.76 526.1%
1 cop caLL 11/10/2010 ¢ 01/20/20il 3hort 311.00 -207.38 -103.¢2
565.000 C2/19/11
1 cop Call 05/05/2011 € 0%,1%/2011 Short -2.00 ~115.00 13.00
$80.1700 (08/20/11
3 £sco Call 06/10/2011 € 0%8/19/2011 Snort -¢.00 -107 75 101 75
S1€.000 08/20/11
6 ©sCo call 05/24/2011 C 0€/19/2011 Short 0.00 -130.63 130.¢3
$18.000 08/20/11
15 ¢sco call 10/12/2011 C 12/16/2011 Short 0.90 -464.99 361,22
519.000 12/17/11
21 csco call 03/1%5/2011 C 0€/06/2011 Short -$3.00 -608.99 545.09
$2¢ 000 C7/16/11
% ¢SCO Call 01/24/2011 C 03/07/2011 Short -1£.00 -120.00 108,00
£23.000 C4/1e/11
' ©SCO CALL 10/12/2010 € 01/24/2011 Sno:t 0.00 -151.92 151 a2
$25.900 ¢1/22/11
3 Vs Call 10/21/2610 C D1/07/2011 Sho:t -699.00 -340.65 -2£8.35
$35.70CG 05/2i/11
2 cvs call 05/24/2011 <C 08/1%/2011 Short 0.00 -164.00 1£4.00
540.000 0&/23/11
1 cvs call 06/24/2011 C 08/25/2011 Sno:t -16.00 -43.00 33.00
$42.000 11/1%/11
570 CVS Corp 10/21/2010 P 05/20/201% Shoit 23,442.85% 20,450.51 2,892,734
L4S CV3 Corp 11/11/2010 P 05/20/2011 Short 5,873 45 4,360.28 713.17
55 CVS Cerp 11/11/2010 P 05/20/2011 Sho:rt 2,974.09 2,556.45 i17.64
1 cuy call 09/13/2011 € 12/15,2011 Short 0.00 -241.00 241.00
5105.00 12/17/11
1 ¢ call 03/16/2011 ¢ 0%/17/.0L1 Sno:t 0.00 -149.00 149,00
$110.00 06/18/11
I o call 01/20/2010 € 01/20/2011 Short -263.00 -199.70 ~63.30
$90.000 01/22/11
1 cvi tall 05/23/2011 C 09/16/2011 Short 0.00 ~323.99 323.99
5105.000 09/17/11
1 cwg call ©4/07/2011 ¢ 95/23/2011 Short 0.00 -67.00 $7.00
§115.000 05/21/11
4 peLL call 66/10/2011 C 08/19/2011 Srort -9,33 -116.00 106.67
$17.090 08/20/11
4 DELL tall 03/07/2011 € 05/20/2011 Short -76.00 -228.00 152,00
§16.00G 05/21/11
4 DELL Call 05/20/2011 C 06/10/2011 Short -12.00 -68.00 56.00
$17.000 05/18/11
55 Dell Inc 01/20/2011 P 09/20/2011 Short 817.83 749.65 68 18
400 Dell Inc 01/20/2011 P 08/19/2011 Short 5,605.17 5,452.00 i53 17
1 pvy cail 08/25/2011 C 10/31/2011 Short -249.60 -343.99 94.99
$75.000 04/21/12
1 pwvi call 06/18/2011 € 19/31/2011 Short -164.00 -343.99 179 99
572.50 01/21/12
S EcA call 08/25/2011 € 10/21/2011 Short 0.00 -255.77 255.77
$28.000 10/22/11
5 ECA Call 12/16/2010 C 04/15/2011 Short -1,145.00 -320.97 -824.03
$31.000 04/16/11
S ECA call 06/10/2011 C 08/25/2011 Short ~65.79 ~669.99 £04.20

$36.000 01/21/12
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5 Eca call 04/15/2011 C 06/18/2011 Short ~330.00 B Y WY 254.99
$37.0M0 10722711
8 ErII CALL 05/10/2010 C 01/20/201! Short ~1,718.00 -373.93  -1,244.01
§12.500 O1/22/11
760 Electronics For Imaging, Inc 06/22/2010 P 04/15/2011 Short 11,394,908 7,240.07 q4,154.01
10 ELx call 05/05/2011 € 10/21/2011 Short 0.90 72 €2 572. 62
$10 00 10/22/11
8 ELK Call 05/24/2011 C 10/21/2011 Short 0.90 -206.00 200.00
$10.00 10/22/11
2 Eua call 06/17/2011 C 10/21/20i1 Stort 0.00 -58.00 58.00
$C¢. 000 10/22/1)
50 E:r-on Mokal Corp 12/16/2010 P 07/15/2011 Short 3,999, 42 3,473.00 52¢.42
50 E-.on Mobil Corp 12/21/2010 P 07/15/2011 Short 3,%493.43 2,491.48 507.95
3 Pex call 06/09/2011 C 08/19/2011 Short -11.22 428 71 415.49
$55.000 08/20,711
2 FCx call 06/24/2011 C 11/18/2011 Shorzt 0 o0 -461.92 491.92
$55 000 11/19/11
2 Fer call 05/05/2011 C 06/24/2011 Short -53 33 -r3u.56 175.63
$59.50 06/20/11
3 Fen Call 04/07/2011 ¢ 06/09/2011 Short -305, 52 -308,71 €93.40
5¢4.500 11/19/2011
50 Forest Laboratories, Tnc 12/21/2010 P 08/25/2011 Short 1,656.71 1,8628.50 28.21
§0 Forest Leborateries, Iuc 12/21/2010 P 08/25/2011 Short 2,€630.71% 2,505.58 35.16
10 Forest Laboratories, Inc 08/05/2011 P 08/25/2011 Short 331, 548.09 -15.75
70 Freepo:l-McHcran Copper 5 06/22/2010 P 02/07/2011 Short 3,956.52 7,008.05  1,690.47
Gold, In<
200 Freaport-MeMoran Copper S 04/07/2011 P 07/12/2011 Short ¢,097.¢1 10, 448.35 -950.58
Gold, Tnc
100 precport-McHoran Copper s 04/07/2011 P 07/15/2011 Short 4,391 96 £, 174.19 -475.29
Goid, Tne
50 Freeport-HeMoran Copper & £4/07/2011 P 11/09/2011 short 2,013.26 2,83€.22 -824.26
Gold, Inc
3 FRY Call 12/21/2010 ¢ 02/02/2011 short -108.20 -134.95 26.95
$37.000 0572111
2 Fp¢ rall 06/24/2011 € 09/15/2011 Short -22.00 -267.99 245.99
$43.000 11/19/11
10 Gap Inc 01/20/2011 Pp 10/12/2Q11 Short 175 22 202.7 ~24.47
400 Gap Inc N1/20/2011 P 12/16/2011 Short 7,195,8% 7,771.45 -575.59
1 ¢p call 08/19/2011 € 10/31/2011 Short -381.0C -224.00 -127.00
$65.00 01/21/1z2
3 GiLD  Call 07/14/2011 C 08/19/2011 Short 0.90 -165.00 165.00
$44.000 08/20/11
3 GILD call 11/22/2011 € 12/16/2011 Short 0.00 -171.25 271.25
$39.000 12/17/11
3 GILD call 11/22/2011 € 12/16/2011 Short 0.00 -270.65 270.85
$35%.000 12/17/11
3 GILD call 10/04/2011 € 11/22/2011 Short -186.23 -382.99 182.76
$42.000 01/21/12
4 GILD call 03/16/2011 € 05/23/2011 Short 0 co -275.99 2i5 99
$43.000 05/21/11
2 GILD call 04/07/2011 € 08/1$/2011 Shoit 9.00 -176.50 178.50
$4€.000 08/20/11
3 GILD Call 10/20/2011 C 11/22/2011 Short -33.67 -141.00 101.33
$48.000 02/18/12
1 Gps call 05/23/2011 C 08/29/2011 Short -4.00 -43.00 39.00

$22.000 03/17/11
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3 GPS call ) TG5/24/2011 C D8/29/26G11 Short -12.00 =32.00 60 un
$22.000 09/17/11 !
4 ps rall 03/07/2011 ¢ 04/15/2011 Short 0.0 -52.00 $2.00
$23.000 04/16/11
4 Gps call 04/18/2011 C 05/23/2011 Short .00 -124.00 125.00
§23.000 05/21/11
1 GS CALL 10/20/2010 € 04/15/20!1 Short 0.00 -383 99 383,99
$185.000 04/16/11
1 gs call 01/24/2011 C 06/06/2011 Short -5.00 -218.00 213.00
$195.000 07/16/11
1 Gs caLL 11/19/2010 C 01/26/2011 Short .00 -219.00 219.00
$180.000 01/22/11
5 HpQ Call 05/0%/2011 C 0S5/20/20i1 Short -30.00 -262.96 242.9¢
$46.000 08/20/11
21 IpTT call 02/15/2011 C 08/1%/20i1 Short 0.06  ~1,348.97 1,448.97
$8.000 08/20/11
35 Ingersoll-Rand PLC 08/25/2011 P 09s/20/2011 Short 1,161.70 1,048.09 113.61
11 n7C call 06/10/2011 ¢ 18/19/2011 Short -25.75% -330.21 303 46
$23.000 08/20/11
6 INTC Call 045/10/2611 € 08/19/2011 Short 0.60 ~180.17 180.17
$23.000 08/20/11
1 INTC call 07/14/2011 € us/19/2011 Short -4.00 -306.u0 26.00
$24.000G 05717711
17 INTC call $22.000 03/16/2011 C 09/10/2011 Short ~34.00 -288.99 2845.99
06/18/11
380 Integrated Pevice Tech 0Z/14/2011F P 05/20/2011 Snort 2,656,153 2,550.14 95,01
710 Intel Corp 01/20/2011 ¥ 10/21/2011% Short 14,90z.67 14,570C.57 372.05
370 Intel Corp 03/14/2011 P 10/21/2011 Short 7,766.15 7,47% 5% 256,96
20 Intel Corp 08/05/2011 P 10/21/2011 Short 419.75 404.9% 14.568
5 IR Call 06/25/2011 € 10/21/2011 Short -405 0C -539.95 134.9¢
$36.000 01/21/17
227 IShares Barclays Aggregate 10/08,/2010 P 08/22/2011 Short 24,914.73 23, 6%0.43 217.%6
Bond Fund
182 Ishares Barclays Aggregate 10/08/2010 P 03/17/2011 Short 19,283.93 19, 400.9%8 -517.05
Bond Fund
40 J P Morygan Chase & Co 01/26/2010 P 01/21/2011 Short 1,719.57 1,519.10 204 .17
10 J P Morgan Chase & Co ce/05/2011 p 12/15/2011 Short 319.2% 281.90 -62.61
10 J ? Horgan Chase s Co G8/08/2G11 P 12/15/2011 Short 319.2¢ 357.70 -38.41%
1 JNJ CALL 08/24/2010 C 01/21/2011 Short -2038.00 -335.9¢% 127.9%
$62.500 01/22/21
4 JNJ call 01/21/2011 C 02/02/20!1 Short -176.00 -511.99 335,10
$65.000 07/16/11
4 JIpM  call 04/18/2011 C 06/06/2011 Short -24.00 -224.00 200.00
$50.000 08/20/11
4 JpM CALL 09/10/2010 C 01/21/2011 Short -103.50 -343.59 340.49
$45.000 01/22/11
3 JPM call 02/15/2011 C 03/15/2011 Short -9.00 -266.99 257.9¢9
$47.500 03/19/11
4 JPM call 01/21/2011 € 04/15/2011 Short 0.00 -419.49 419.49
$48.000 04/1€/11
1 JpM call 04/07/2611 C 05/20/2011 Short -3.00 -56.00 83 00
$50.000 06/18/11
3 JpM call 03/15/2011 € 06/06/2011 Short -36.00 -470.99 434,99
$50.000 098/17/11
10 Kohl's Corporation 12/21/2010 P 10/31/2011 Short 531.81 541.70 -9.89
300 Fohl's Corporation 12/21/72010 P 10/31/2011 Short 15,954.17 16,285.25 -311.08

80 Xohl's Corporation 03/02/2011 P 19/31/2011 Short 4,254.45 4,293.08 -3B8.60
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290 rohi's Corporation 03/02/2C11 P 11/18/2011 Short 10,497.80 10,404,565 93.15

9 ¥R CZLL 10/15/2010 € 01/24/2011 Short 0.00 -773.99 773,99
$22.500 01722711

3 KR Call ¢1/24/2011 C 07/15/201] chort -444.00 -133.19 -310.81
$24.00C G7/16/11

10 kp call ¢3/07/2011 C 04/15/2011 Short 0.00 -140.00 140,00
$25.000 04/16/11

3 ¥R rall 04707/2011 C 06/09/201! Short -39.00 -87.00 44 00
$26.00C 07/16/11

3 #p ¢all 07/15/2011 € 10/12/2011 Short -15.00 -243.00 228.00
$2¢.000 10/22/11

10 yRp call 04/18/2011 € 10/04/2011 Short -85.01 ~489,99 404.98
§27.000 10/22/11

4 KR call 09/08/2011 C 12/0€/201! Short ~36.00 -236.00 200.00
§7C.N0u 0L/72i/12

3 pss call 01/20/2011 € 07/15/2C11 Snort 0.00 -401.99 401.99
$57.%500 ©7/16/11

? K35 Call 1272172010 C 01/20/2011 Snort ~168.00 -359.25 151.25
$g2 500 07/1€6/11

3 L call 02/16/2011 C 05/24/2011 Snort ~-18.00 -147.00 125.00
$45.006G v6/18/11

IOLLY Call 06/24/2011 C 08/19/2011 Short -12.00 ~136.00 126.00
$38 000 03/20/11

4 Lry Call 05/74/2011 C 07/15/2011 Shozt 0.00 -295.99 295.99
330,000 07/16/11

4 LLY Call u7/18/2011 C 106/24/,201}! Shoit 0.00 -331.99 331.29
539,090 10/22/11

6 Ly Call 05/05/:011 C 0B/25/2U11 Shor: -78.00 ~258.09 180.00
541.000 10/22/711

50 Loews Corp 05/06/2010 P 02/15/2vull 3horzt 6,457.66 5,085.51 1,372.15

105 Lowws Tozp 05/06/2010 P 02/02/2zvll Shor:w 4,331.94 3,559.8¢6 172.08

3 [oW CALL 10/22/2010 C 04/15/2011 Short -914.60 -263.91 -650. 69
524.00n 04/16/11

1 Low CALL 10/25/2010 C 04/15/2911 short -304.87 -85.00 -219.8"
$24.000 04/16/11

2 Low CALL 11/12/2010 € 04/15/2011 short -609.74 -153.95 -445.79
5£4.000 04/16/13

6 LowW call 04/15/2011 C 086/06/201! Short -24.00 -470.4% 146,46
$26.000 07/16/11

10 Lowe's Companies, Inc 10/25/2010 P 10/21/201L Short 209.90 213.¢60 -2 70

7 Lowe's Companies, Inc 10/25/2010 P 02/02/2011 Short 1,826.27 1,€50.75 175 52

100 Lowe's Companies, Inc 10/25/2010 P 9D2/02/2031 snort 2,435.02 2,201.00 234 02

215 Lowe's Companies, Inc 11/12/2010 P 10/21/2011 Short 4,512.76 4,591.94 -79.18

175 Lowe's Companies, Inc 07/14/2011 P 10/21/2011 Short 3,673.18 3,938 83 ~265.65

Z0 Lowe's Companies, Inc 08/0572011 P 11/18/2011 Short 419.79 397.8€0 21 %9

5 Lowe's Companies, Inc 08/08/2011 P 11/18/2011 Short 104.95 94.90 10.05

15 Lowe's Companies, Inc 08/08/2011 P 11/29/2011 Short 360.14 290.40 69.74

4 LUV Call 05/24/2011 € 09/16/2011 Short 0.00 -136.C0 136.00
$13.000 09/17/11

5 Lov call 12/20/20iC C 02/02/2011 Short -38.35 -145.00 106 65
514,000 03/19/11

2% Lyuv call 03/14/20i1 C 06/06/2011 Short -319.00 -1,565.97 1,246.97
$14.000 09/17/11

120 Marathon 0il Coxp 05/07/2010 P 04/15/2011 Short 5,998.69 3,450.93 2,547.76

1 MDT Call 09/20/2011 € 11/18/2011 Short 0.00 -99.00 95.00

$36.000 11/18/11
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T DT call 1172172011 C 1271672011 Short 0.00 =2€.39 25.3%
$36.000 12/17/11
4 ¥oT call 10/12/2016 € 01/21/20ii short -932.00 -399.43 ~532.57
$38.000 0S5/21/11
4 MDT call 22/15/2011 C 05/23/201! Short .00 -220.00 220.00
$43.700 05/21/11
i MDT call 05/23/2011 C 08/19/2011 Short -32.06 -267.99 235.99
547.000 11/19/11
400 Medtronic Inc 11/12/2010 P 05/26/2011 Snort 15,195.71 1%,471.49 1,724.2
70 Herck & Co Inc New 12/21/2010 p 08/25/2011 Short 2,228.30 2,535.29 -310. 49
15 Merck s Co Inc New 01/25/2011 P 08/25/2011 Short 4717.60 503.85 -26.25%
90 Herck & Co Inc Hew 01/25/2011 P 12/27/2011 Short 3,402.82 3,023.03 379.75
75 Merck & Co Inc New 01/25/2011 P 12/29/2011 Snort 2,828 94 2,519.23 309.71
§5 Merck & Co Inc New 03/14/2011 P 12/29/2011 Snort 3,205.14 2,748.50 457,54
4 MET call 10/20/2011 C 10/31/2011 Short -935.00 -508.16 -427.84
$38.Q000 03/17/12
150 Micresoft forp 12/21/2010 P 10/21/2011 Short 1,798,433 4,04¢4.00 ~295.57
25 Macrosclii Corp 02/02/2011 P 10/21/2011 Short 5,822, 04 &, 066,01 ~843.37
230 Micresoft Corp 62/15/2011 P 10/21/2011 Short 5,747.5% 5,991.42 -243.83
185 Microsoft Corp N4/07/2011 P 10/21/201% Short 4,872.%6 4,904.15 -31.19
20 Morgan Stanley 05/24/2011 P 10/31/201:! Short 363.26 470.37 ~107.11
7 MRE Call 05/05/2011 ¢ 09/19/2011 Short -1.00 -314.99 293.99
$40 00C 1¢/22/11
Z MRE Call 05/24/2011 € 09/15/2011 Short -12.00 -126.00 114.00
$41.000 ©1/21/712
3 MO call 10/20/2011 C 12/29/2011 Short -232.00 -189.00 -92.00
$29.000 01/21/12
2 MRO Call 02/02/2011 C 02/18/2011 Short -382.00 -90.00 -292.00
$48.000 07/713/11
7 MRO rall 02/15/2011 C 03/18/2011 Short -210.00 -234.00 24.00
$49.000 63/19/11
2 MRo call G2/18/2011 ¢ 03/18/2011 Short ~26.00 -299.29 273.99
350.000 03/19/11
2 MRO call 03/07/2011 C 04/15/2011 Sho:t 0 00 -257.99 257.99
$55.000 04/1e6/11
2 MRQl  Call (3/18/2011 C 07/15/2011 Short G.00 -381.99 381.9¢
$55.000 07/16/11
2 mpo1  call 04/18/2011 C 07/15/2011 Short $.00 -261.99 261.99
$55.000 07716711
2 us Call 06/10/2011 C 08/25/201} Short ~26.00 -118.24 9z.24
525.000 10/22/11
12 M call 12/20/2910 € 03/14/2011 Snort -1,104.17  -i,199.98 95.81
$28.000 04/16/11
12 Ms call 03/14/2011 C 05/20/2011 Short -€0.00  -1,800.13  1,740.13
$29.000 07/16/11
2 Ms Call 00 08/25/2011 C 10/20/2011 Short -45.00 ~102.00 58.00
01/2i/12
3 MSFT CALL 06/23/2010 ¢ 01/24/2011 Short 0.00 -168.75 168.75
$30.000 €1/22/11
2 MSFT CALL 09/21/2010 C 02/15/2011 Short -39.00 -114.00 75.00
$30.000 04/16/11
5 MSFT call 10/12/2011 € 10/31/2011 Short -165.00 ~314.99 149.99
$29.000 01/21/12
1 MU call 10/20/2011 C 10/31/2011 Short -49.00 -52.63 3.63
$7.000 04/21/12
7 MU call 08/10/2011 C 10/31/2011 Short -140.00 -247.12 107.12

$7.50 01/21/12
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80 oOracle Coxp 26/19/7011 P 10/12/2011 Short 2,417 85 2,831.40 -13.55
90 Oshkosh Corp Com £6/10/2011 P 12/15/2011 Short 1,&89.98 2,358.73 -46e.75
510 Oshkosh Corp Com 06/40972011 p 12/15/2011 Short 19,70%.90 13,3596.65 -2,646.75
3 0sK call 03/13/2011 ¢ 10/31/2011 Short -¥43.00 ~230.52 -€l2.48
$21.00 01/21/12
8 o8k call N6/iN/2011 € 08/25/2011 Short -87.81 -5%1.57 503.76
$33.000 01/21/12
320 Partnerre Lid 05/06s2010 p 0Z/15/2011 Short 25,596.32 23,026.35 2,56%.97
2 PpEP CALL N4/15/2010 € 01/24/2011 Short 0.00 -419.39 419.09
$70.000 01/72/11
2 pEp call €1/24/2011 ¢ 07/15/2011 Short 0.00 ~16€.00 166.60
$70.000 07/16/11
2 PEP Call C7/12/2011 C 03/15/2011 Short -10.00 -216.00 Z0E.00
$70.000 10/22/11
1,095.960 prMco Emeraing Markets 05/.1/2010 P 03/16/2011 Short 11, 650.00 10,970.51 €79 49
Currency Fund
47 powershares Build America 08/11/2010 P 07/20/2011 Short 1,749.71 1,235.91 12 20
ETF
84 powershares Build America 08/:2/201C P 07/20/2011 Short 2,733,582 2,208,432 24.59
ETF
1,495 powershares Build Amcrica 16/035,2016 p 07/20/2011 Short 39,751.28 39,4950.39 -193.561
ETFE
7 pRE Call L5/10/7011 ¢ 08/19/2011 Snort 0.00 -148.00 142 Gy
$75.000 08/245/11
5 PRE call 10/17/2019 € 02/18/2011 Short -1:5 00 -494 99 335,99
$80.000 G5/21/11
80 Ravtheon Co (New) 05/05/72011 P 12/16/2011 Short 3,59%.13 3,875%.76 -278 B3
75 Regal Beloit G8/19/2011 P 08/20/2011 Short 4,218.86 3,842.99 576,78
15 Regal Beloat ¢8/19/2011 p 09/21/2011 Short 822.%51 768.41 54.10
RSH call 315.00 (s/:13/2011 € 12/27/2011 Short -15.36 -247 52 221 36
01/21/12
4 RSH call $15.00 09/21/2011 ¢ 12/27/2011 Shoxt -12.44 -21%.29 205.85
01/21/12
3 RTN Call Gb/24/7011 C 08/19/2011 Short 0.00 -1¢5.00 145,00
$52.500 08/290/11
200 Seagate Technology PLC 13/12/2010 P 04/27/2011 Short 2,34%7.94 2,370.84 6.7.10
315 gppR Barclays Cap 11/22/201¢ © 08/22/2011 Short 20,043.06  15,857.45  1,385.51
International Treasury Bd
20 Steel Dynamics Inr 11/11/2010 P 11/09/2011 Short 285,08 318.00 -52 92
400 Steel Dynamics Inc 1171172610 P 11/09/2011 short 5,301.54 %,322.00 -1,020.4¢
265 Steel Dynamics Inc N1/14/2011 P 11/09/2011 Short 3,512.27 4,136.65 -524.138
40 Steel Dynamics Inc 08/05/2011 P 11/09/2011 Short 5$30.15 545.50 -15.45%
30 Steel Dynamics Inc 08/02/2011 P 11/09/201} Short 397.62 387.90 9.72
25 Steel Dymamics Inc 08/19/2011 P 11/09/2011 Short 331.35 29¢.91 34.44
795 Steel Dynamics Inu 08/19/20611 P 12/15/2011 Short 9,730.61 9,441.73 z38.87
5 Steel Dynamics Inc 08/25/2011 P 12/15/2011 Short 51.20 £6.99 q4.21
8 sTLD Call 08/19/2011 £ 12/15/2011 Short -82.00 -285.31% 197.84
515.00 01/21/12
9 STLD CALL 08/21/26G10 C 01/21/2011 Short -312.09 -261.G0 -51.00
$17.500 01/22/11
4 STLD CALL 11/11/2010 € 01/21/2011 Short -138.70 -134.01 -4.59
$17.500 01/22/11
13 sTLD call 01/21/2011 C 05/23/2011 Short 0.90 -1,116.39 1,116. 39
$19.000 05/21/11
13 sTLD Ccall G5/22/2011 C 08/19/2011 Short 0.00 -441.99 441.99

$19.000 08/20/11
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2§77 CALL 10/12/2010 "¢ 03/1572011 Short -7.06 -124.80) 117,714
$15.200 03/19/11
9 gT< CALL 10/12/2010 C 03/16/201) Short ~36.00 -501.53 525.59
515.000 03/19/11
€ ST{ CALL 1n/12/2010 C 03/17/2011 Short -18.00 -374.39 356.39
$15.000 03/19/11
9 sTx Ccall 03/16/2011 C 06/17/2011 Short 0.00 -485 99 i85. 9%
$15.000 06/18/11
6 57X Call 03/17/2011 C 06/17/2011 sShort 0.00 ~251.%9 251.99
$15.000 06/18/11
15 g7X Call 06/20/2011 ¢ 08/29/2011 Short -58.28 -534,0¢ 781.70
$16.000 09/17/11
§ T call 12/16/2010 C 02/18/2011 Short 0.00 -232.00 232.00
$30.000 02/19/11
2 7 call 08/19/2011 C 11/1&/2011 Shorr 0.00 ~56.25 56.25
$31.000 11/19/11
v T call 08/19/2011 € 11/18/2011 Srart 0.00 -226 37 26 32
$31.000 11/19/11
2 7 call 06/08/2011 C 06/1%8/72011 Shot -4,25 -50.00 15.75
$32.000 08/20/11
“ ¢ ocall 05/24/:C11 € 08/18/2011 Shoxr 0.00 -5$.00 54.00
$33.000 08/20/11
& ¢ call 05/05/°011 C %8/19/2011 Sro:t -18.33 -224.00 205 67
$34.000 08/20/11
¢ Target Corp 05/05/2011 P 10/12/2011 Short 266.19 252 70 12.49
2 1oT call 05/05/2C11 ¢ 12/30/201% Short -18.00 -386.05 268.05
355.000 61/21./12
25 Travelers Cos Inc 12/16/2010 P 08/2572G11 Snort 1,19%9.82 1,38¢.40 -1¢6.5%%
160 Travelers Cos Inc 12/16/2010 P 11/1%¥/2011 Short 7,298.2 8,658.55 -660.30
105 Travelers Cos Inc 02/02/2011 P 08/25%/2011 Short 5,039.2 5,9%1.40 -912.17
40 Trinity Industries, Inc. 06/22/7010 P J1/11i/Zvll Short 899,58 779 5% 116,73
500 Tiinity Industries, Inc. 06/22/2010 1 017/11/2011 Shorxt 11,234.81 9,728.51 1,81c. 20
7 7av call 07/16/2011 C 02/1%/2011 Short -32.00 -1¢9.00 7€ $0
560.000 09/17/11
3 pRv call 05/05/2011 ¢ 09/15/2011 Short -33 ¢0 -65 2y 583,99
$65.000 10/22/11
2 TRV Call 05/25/2011 C 09%/15/291} Short -22.00 -218.00 196.00
$65.000 10/22/11
2 TwC CALL 10/12/2010 ¢ 01/07/201} Short -942.00 -357.59 -524.01
$65.000 04/16/11
1 Pwe CALL 10/18/2010 € 01,/25/2011 Short -454.00 -185.7% -2€6..5
$65.000 04/16/11
1 7we call 01/25/2011 € 03/18/2011 Short 0.00 -112.00 112,00
$70.000 03/19/11
1 Twc call 05/25/2011 € 98/25/2011 Short -16.00 -25.09 73 00
$85.000 10/22/11
25 Union Pacific Corp 02/10/2010 P 02/02/2011 Short 2,356.46 1,544.93 811 53
4 yNM call 09/21/2010 ¢ 91/2:/2011 Short -39.24 ~216.00 176.76
$25.000 01/22/11
6 UNM Call 03/16/2011 T 06/06/2011 Short -96.00 -374.52 228.52
$30.000 09/17/11
© UNM Call 10/12/2011 C 11/09/2011 Short -126.00 -503.99 377.9¢9
$25.000 12/11/11
4 yum call $25.000 01/21/2011 C 02,02/2011 Short -444.00 -351.21 -92.79
03/19/11
300 Verizon Communications 06/10/2011 P 08/25/2011 Short 10, 737.87 10,598.91 138.96

10 Verizon Communications 08/05/2011 P 0R/25/2011 Short 357.93 350.50 7.43
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10 Verizon Commun:rations 0870872011 P 12/16/2011 Short 369.89 330.10 39.7¢
3 vz call 12/16/2010 C 02/16/2011 Short -153.00 -87.09 -56.00
$36.000 02/19/11
1 vz call 03/16/2011 ¢ 05/05/2011 Short -138.00 -67.09 -71.00
$36.000 05/21/11
1 vz call 10/04/2011 C 10/31/2011 Short -104.00 -99.00 -5.00
$37.000 12/17/11
1 vz call 10/04/2011 € 12/16/2011 Short -167.00 -99 00 -68 00
$37.000 12/17/11
2 yz call 02/02/2011 ¢ 03/16/2011 Snort -18.00 -70.00 52.00
538.000 04/15/11
3 vz call 02/18/2011 C 05/23/2011 Short 0 00 ~174.00 174.00
538,000 05/21/11
S0 WwWalgreen Co 01/26/2010 P 01/21/2011 Short 1,8492.4% 1,78€. 37 63.09
30 Walgreen Co 08/03/2011 r 09/20/2011 Sho:t 1,114.18 1,127.10 -12.@2
195 Wells Farge & Co 04/07/2011 P 12/06,7011 Short 5,20€.37 6,315.05 ~1,107 &8
1 wre call 06/10/2011 . 10/20/7011 Shozt -3.00 -q4.1e 11.18
$30.000 10/22/11
4 wrc call 01/20/2011 ¢ 02/18/2011 Short 0.00 ~177 02 177 02
$33.000 02/14/11
4 wre call 03/14/2011 ¢ 05/20/2011 Short -20.00 -555.99 535.499
$34.000 G7/1€/11
2 WL Carl 06/09/2011 ¢ 08/19/72011 Short -12.00 -262.04 250.04
$85.000 CG3/17/711
2 wLP Cuil $72.500  03/16/2011 C 06/09/2011 Short -1,054.05 -349.99 -704.06
06/18/11
4 WMT CALL 08/10/2010 C 01/20/2011 Shott -380.00 -383.99% 3¢9
£55,00 01/22/11
& wMT call 12/20/2010 ¢ 06/17/2011 Sho:t U.00 -567.99 567.99
$57.500 06/18/11 .
4wt call 01/20/2013 & 93/14/Zull Shoxt -264.00 -659.99 39%.99
$60.000 01/21/12
1 vou rall 03/21/2011 ¢ 08/1%9/2011 Short -7.00 -213.00 206.00
$9u. 000 10/722/11
1 wvoM rall $85.000 02/15/2011 C 9023/18/20¢11 Short v.00 -79.00 79.00
63/19/11
7 YHOD CALL 10/12/2010 ¢ 04/15/2011 Short 0.00 -377.99 377.99
$17.000 24/1s/11
7 yHon call 05/23/2011 € 07/15/2911 Short 0.00 ~3%2.15 392,15
$17.000 07/16/11
7 LHOO CALL 08/10/2010 ¢ 01/24/2011 Short 0.00 -215.18 215.18
$13.500 01/22/11
10 vroo call 01/24/2011 ¢ 04/07/2011 Short -66.42 -359.92 293.51
518 000 04/16/11
T YHOD Call 04/18/2011 ¢ 05/23/2011 Short 0.00 -154.00 154.00
S1&.000 05/21/1)1
10 yHEO call 04/07/2011 C 07/15/2011 Short 0.00 -766.49 166 49
$18.000 07/16/11
1 YHOO CALL 06/23/2010 C 01/24/2011 Short 0.00 -41.2 41.25
$19.000 01/22/11
2 YHOO CALL 06/24/201¢ C 01/24/2011 Short 0.00 -76.50 76.50
$19.000 01/22/11
35 Chevren Corp 06/09/2006 ¢ 12/19/7011 Long ! 3,497.17 2,035.80 1,461.57
5 Chevrcn Corp 09/06/2006 P 12/19/2011 Long ! 499.860 331.28 168.32
60 Chevron Corp 10/23/2006 P 12/19/201) Long ! 5,995.13 3,817.40 2,077.73
775 Comcast Corp Cl A 12/30/2005 P 12/16/2011 Long ' 17,043.86 13,111.07 3,932.79
60 ConocoPhillips 04/23/2064 P 02/16/2011 Long ! 4,199.33 2,116.20 2,083.13
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20 ConocoPhillips 08/24/2004 P 02/16/2011 Long ! 1,399,771 717,80 681.97
441.76C pidelicy Spartan Intl Inde:  03/05/2002 P 04/28/2011 Long ' 15,976.95  1n,752.51  6,224.44
Fd Advantage Clas
75.2090 Frontier Comrunications Corp 10/24/2905 S 04/07/2011 Long ! 203,77 181.32 21.85
139 1Shares MSCI EMRG Index Fund 12/29/2005 P 04/28/20i1 Long ! 6,%93.02 4,110.23 2,782.79
105 J P Morgan Chase & Co 07/22/2005 P 01/21/2011 Long ! 4,513.8¢ 3,599.40 914.46
70 J P Morgan Chase % Co 67,22/200% P 12/15/2011 Long ! 2,235.05 »,482.30 -247.85
1S J P Morgan Chase & Co 16/24/2005 P 01/21/20611 Long ! £€44.84 51%.865 127.19
230 Johnson & Johnson 01/31/2006 P 05/25/201i1 Long ! 13,797.44 12,%70.61 620.83
13% Johnson & Johnson 02/01/2006 P 05/25/2011 Long ! 8,098.4 7,604.79 433.70
75 HNHorfclk Southern Corp 04/18/2005 P 06/17/201i1 Long ! 5,249.15 2,193 75 3,055.40
30 Worfolk Southarn Corp 04/18/2005 P 03/14/2011 Long ! 1,960.45 235.70 1,024.75
89 Norfolk Southuern Coip G7/07/2005 P 06/17/2011 Long ' 5,949 04 2,478 £3 3,470.41
405 Pfizer Inc 10/24/2005 P 03/18/2011 Long ! 7,25 ¥1 €,47% 03 -1,189.22
105 Verai.on Communications 10/24/2005 P 12/16/2011 Long ! 3,883.48 2,748 41 1,135.47
35 Abbott Laboratories 05/26/200% P 12/27/201} Lorg 1,462, 9% 1,458 00 394.05
180 Abpoti Laboratories 07/16/2009 P 12/27/2011 Long 14,065.13 8,06L.28 2,033.91
165 Abbutt Laboratorics 08/14/2069 P 12/27/2011 Long 9,253.91 7,327,658 1,926.26
10 Abkot: Laboratcries 09/01/200¢ P 12/27/2011 Long 5¢0.84 450 G0 110 84
100 Abercrombie & Fit.h Co, Cl 05/06/2009 P 01/21/2011 Long 4,199.17 2,419 7% 1,749.42
A
100 apercrombie & Fitch Co, €1 06/24/2002 P 01/21/2011 Long 4,100 17 2, 458.91 1,730.26
A
210 Allstate Co:rp G5/01/2007 P 12/06/2011 Long 2,987.54 6,044.79 -3,856.66
< Angen Inc €8/03/2007 P 11/14/2011 Lorg 3,004.3% 2,727.45% 296.94
130 zZmgen Inc 11/21/2007 P 09/20/2011 Long 7,486, €0 ¢,E82.38 574.28
25 Aamgen Inc 05/26/200% P 11/14/2CG11 Long 1,375.72 1,211.90 163.72
130 ATAT IncC 11/14/2009 P 12/06/2011 Long 3, 782.82 2,382,852 399.41
100 ATsT Inc 11/19/2009 P 10/31/2011 Lony 2,932,395 2,602.71 337.24
200 EP PLC ADR 07/16/2009 P 01/21/2011 Leng 2,997 €2 9,280.01 -282.18
15 Cephalon Inc 08/14/2009 P 03/306/2011 Long 11,25z.17% &,289.00 2,963.78
1€0 Cephalon Inc 09/01/200% P 03/30/20i1 Long 12,9C2.37 Y,030 40 2,972.57
210 Cephalon Inc 10/0€/2008 P 03/30/2011 Long 1y,753.602 11,866.55 3,887.35
40 Cephalon Inc 01/26/2010 P 03/30/2011 Long 3,000,014 2,581.30 418.84
20 Chavron Corp 09/06/2006 P 06/17/2011 Long 1,899.1¢ 1,265.31 633.85
80 Chevron Corp (6/24/2009 P 06/17/2011 Long 7,546,668 5,072.72 2,523.87
200 Chevron Corp 06/24/2009 P 01/21/2011 Long 17,991.68 12,88C.57 5,111.08
250 Cisco Systems Inc 09/21/2010 P 10/21/2011 Long 3,997.52 5,332.50 -1,335.0%
450 Cisco %ystems In-z 10/12/2010 P 10/21/2011 Long 7,195.37% G6,%60.76 -2,765.40
375 Comcast Corp Cl A 06/27/2008 P 04/15/2011 Long R,%9%.07 6,£21.25 2,174.81
225 Comcast Corp Cl R 07/11,2008 P 04/15/20!1 Long 5,397.¢% i,028.27 1,369.38
50 Comcast Corp Cl A N7/11/2008 P 12/16/2011 Long 1,099.60 292.3¢8 207.22
75 Comcast Corp Cl A 07/11/2008 P 12/16/201} Long 1,849.4 1,342.56 306.85
150 Computer Sciences Coro N2/10/2010 P 10/31/2011 Long 4,818.30 7,841.41  -3,023.11
20 ConecoPhiallips 09/20/2006 P 02/16/2011 Long 1,399.77 1,140 33 259.43
170 Electroniecs For Imagina, Inc 06/24/2009 P 01/21/2011 Long 2,123.¢é% 1,663.51 460.17
40 Electronics For Imagang, Inc  09/01/2009 P2 04/15/2011 Long 549.6¢ 386.81 212.88
230 Eiecrtronacs For Imaging, Inc 09/01/2009 P 01/21/2011 Long 2,873,22 2,244.85 628.37
80 Entergy Corp 08/01/2009 P 12/16/2011 Long 5,3489.10 €,176.00 ~776.90
120 Entergy Corp 10/22/2009 P 12/16/2011 Long 8,093. 04 9,381.39 -1,282.75
$53.070 Fidelity Spartar Intl Index 12/21/200% R 04/28/2011 Long 21,054.52 18,063.31 3,191.21
Fd Advantage Clas
98.060 fFidelity Spartan Intl Irdex 12/21/2009 R 04/28/2011 Long 3,763.92 3,202.71 565.81
Fd Advantage Clas
22.800 Frontier Communications Corp 05/26/2009 S 04/07/2011 Long 184.3% 168.51 15.85
45,330 Frontier Communications Corp 08/14/2009 S 04/07/2011 Long 366.47 350.15 16,32
240 040 trrontier Communicaticuns Corp 09/01/2009 S 04/07/2011 Long 1,940.66 1,818.50 122.16
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95,910 Frontier Communications Corp 1072172009 £ (379772011 Long 67%.23 602.94 76.29

%7 610 Frontier Ceommunicaticns Corp 01/26/201C 5 04/07/2011 Long 4€5.76 430.83 34 93

$,123.960 Harbor High Yield Bond Funa 01/22/200% P 12/08/2011 Long €0,200.00 549,31%.51 11,880.43
2,010 Integrated Device Tech 06/24720068 D 05/20/2011 Long 14,049.€63 11,322 57 2,725.06
1,345 Integrated Device Tech 11/93/72002 = 03/20/2011 Long ©,401.37 7,212.72 2, 108,65
400 Inteqrated Device Tecn 01/26/2010 ¢ 05/20/2011 Long 2,795.95 2,472.53 323.12
2,155 1Integrated Device Tech 05/07/2010 P 0%,20/2011 Long 15,133 05 11,461 54 3,671.51
20 J P Morgan Chase & Co N5/26/200¢ p 01/21/2011 Long 859.78 623.80 1p5. 58

20 J P Morgan Chase & Co 0572772009 P 01/21/2011 Long 859. /8 698.40 161.38

13 Johnson & Johnson 05/26/200% P 0S/25/2011 Long 2,099.61 1,888.25 211.36
€75 Kroger Co 0G/24/72G09 P (0//15/2011 Long 20,990.85 18,407.14 ,583.71
330 Kroger Co 01/26/2010 P 05/14/2011 Long 7,814.65 7,193.17 621 42
25 Froger Co 01/25/201v P U7/15/2011 Long 599.74 532.04 67.70
155 Lally Ela & Co 05/14/2008 p 10/21/2011 Long 5,578.24 7.294.01 -1,675.67
20 Lally Eli & Co 09/02/200% P 10/31/2011 Long 1,133.%8 1,421.53 -267.55%

15 Lilly Elx & Co 08702720062 P 10/21/2011 Long 5,218.45 %,703.94 -1, 18%.54

2% Lilly Ela & Co 0e/02/2008 P 11/09/2011 Long as55. G4 1,184.61 -228.07

5 Lilly Elr & Co 09/02/2008 ¢ 11/09/2011 Long 181,19 236.55 ~-45.34

40 Loews Corp ge/24/20u8 P 01s,21/2011 Long 2, 008,17 2,047.449 ~3%. 3.

60 Loews Corp 07/16/200% P n1/21/2011 Long 2,409.860 1,837.80 372.00
350G Loews Corp 10/06/200% P Q1/21/2011 Long 14,n57.17 12,212.6€ 1,844.%)
60 Loews Lorp 01/76/2010 P 02/02/2011 Long $,875.40 2,194.50 2€0 B¢

6% Loews Corp 05/35/L01C ¥ 10/31/2011 Long 7,418.30 2,034.20 394.10
300 Lowe's Companies, Inc 10/22/7201% P 11/19/2011 Long 6,29€.88 6,452.76 -}55%.92

S Lowe's Companies, Ing 11,12/7°070 P 1:1/18/2011 Long 1,574.22 1,822.0¢8 ~47.8¢

4C0 Marathon 0il Corzp 04/09/2008 P 02/11/2011 Long 15,985.63 18,912.01 ~2,31€.32
70 Marathon O:1l Corp 94/09/.0n"8 P 93/19/2011 Long 2.429,73 3,284.10 168 12
200 Marathon Oxrl Corp 0bs704/2008 P (2/11/2011 Long 1,997.u85 19,146.20 -2, 181,328
80 Marathon Oil Corp 0%/24/2008 Pp (64/15/2011 Long 3,939.12 3,072.00 927.1%x
230 Marathon 011 Corp 09/24/2006 P 02/19/2011 Lony 11,267.49 8,986.11 2,281.34
0.500 Marathon Petroleum Corp 0v/2€/206% s 17/12/2011 Lony 20.28 11.¢& d. 9%
70 Merck & Co Inc New 01/7&s2010 P Q8/25/2011 Long 2,228,80 2,703.92 -3 1z

5 Morgan Stanley ng/03/2007 » 10/31/2011 Long 490.81 316.58 -2.5.77

5 #organ Stanley 10/16/2007 p» 10/31/2011 Long 90.81 326.25 -133.54

450 Morgan Stanley 05/14/2008 P 10/31/2011 Long B,173.24 21,073.32 -12,%00,38
&0 !Morgan Stanley 05/26/200% P 10/31/2011 Long 1,089.77 1,719.49 -62%.72
410 HMorgan Stanley 06/24/200% F 10/31/2011 Long 7,446.73 11,467.70 -4,020.3
240 Morgan Stanley N8/14/200¢ P 10/31/2011 Long 4,359.06 7,072.80 ~,713.74
50 Morgan Stanley 01/26/2010 © 10/31/2011 Long 908.14 1,375.437 -467.73
140 Norfolk Southern Corp 73/05/200% p 0%/17/2011 Long g,793.41 %,587.92 5,210, 4¢
185 Partnerre Ltd 06/14/2009 P 04/07/2011 Long $,233.53 13,509.51 1,724.02
15 Partnerre Ltd 08/14/200% P 04/08/2011 Long 1,233.58 1,095.37 138.21

30 Partnerre Ltd 01/12/2010 P 04/11/2011 Long 2,459.05 2,175.12 163.93

40 Partnerre Ltd 01/12/2010 P 04/08/2011 Long 3,299 S3 2,900.15 389.38

30 Partnerre Ltd D1/i4/201C P 02/15/2011 Long 2,394.65 2,167 91 231.174

S0 Partnerre Ltd 01/26/2010 P 0z/15/2011 Long 3,999.42 3,645.37 334.05
200 Partnerre Ltd 05/08/201C P 11/03/2011 Long 13,379.04 14,63%.46 -1,2€60 42
75 Pepsico Inc 01/14/2005 P 08/25/2011 Long 4,730.22 3,763.7¢ 946 44
100 Pfizer Inc 05/24/2006 P 02/01/2011 Long 1,793.97 2,382.00 -583 03
305 Pficer Inc 05/24/20v5 P 03/18/2011 Long 5,486.84 7,204.10 -1,717.26
430 Pficer Inc 06/09/2006 P 03/18/2011 Long 7,735,585 10,117.90 -2,382.35
25 Pfizer Inc 08/03/2007 P 03/18/2011 Long 2,248.7 2,945.00 -696 29
375 Pfizer Inc 08/17/2007 ¥ 03/18/2011 Long ©,746.12 8,805.00 -2,958.83
300 Pfizer Inc 11/21/2007 P 03/18/2011 Long 5,39€.90 6,668.79 -1,271 B89
60 Pfizer Inc 01/26/2010 P 03/18/2011 Long 1,072.3¢8 1,115.86 ~36.48
2,150.800 pIMCO Emerging Markets 05/11/2010 P 08,/22/2011 Long 23,228.62 21,529.49 1,699.13

Currency Fund
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90 Qnalcomm Inc 01/14/2010 P 02/02/2011 Long 4,959,93 4,364.13 495 ©0
LU0 Qualcomm Ilnc 01/14/2010 P 01/21/2011 Long 4,8929,15 4,746.34 25¢.81
230 Favtheon Lo (New) 06/22/2010 P 11/09/2011 Long 16,756.52 12,651.89 -1,%95.37

€0 Faytheon Co (New) 06/22/20106 P 12/16/2D11 Long £,699.35 3,131.57 430,22

6 Paytheon To (New) 06/22/2010 P 12/16/2011 Long 2, 699,35 3,131.77 -432.42
350 Steel Pbynamics Inc 11/18/2009 p 11/09/2011 Long 1,538,685 5,613.97 ~975.1
540 Steel Dynamics Inc 12/04/2003 P 11/0%/2011 Long 7,157.08 9,409.23 -2,052.1

10 Steel Dynamics Inc 1270472008 P 02/15/2011 Long 194,30 174.25 26.0n5
20 Time Warner Cable 09/24/2008 s 04/15/2011 Long 1,299.77 790.29 £09.4y

4.320 Tine Warner (able 09/24/72008 S 07/15/2011 Long 4,073.9¢8 2,158.56 1,315.42
145.670 Time Warner Cable 07/16/2009 P 07/15/2011 Long 16,623.723 4,291.64 6, F32 C9

40 Time Warner Cable 01/26/2010 P (¢4/15/2011 Long 5,139.10 3,423.72 1,775.38
i40 Travelers Cos IncC 05/06/201¢ P 11/18/2011 Long 6,005.,46 6,796.095 <01.81

15 Tranity Industries, Inc. 11/19/2009 P 02/02/2011 Long 1,295.97 837.00 458,27

1,050 Trainity Industries, Inc. 11/19/2005 p 01/11/2011 Long 23,£39.00 18,772.61 5,0€6 39

60 UnitcdHealth Group Inc 01/26/2016 P 0€/30/2011 Long 3,09%9,92 1,972.05 1,127 87

400 UnumPrnvident Corp 10/06/200¢ P 01/21/2011 Long 3,804 81 8,468.01 1,527 80
L VYeriron Communications 05/26/200% P 12/16/2011 Long 124,95 133,94 £1 01

0 Verizon Communications 05/26/2G0% P 04/067/2011 Long 3,292.22 2,499.98 892,24
300 Verizon Communications 09/01/200% P (07/13/2011 Long 10,705,709 8,445.13 2,351 o6
100 Ver:zon Communications 08/01/200% P 04/95/7011 Long %,568,93 2,777 04 27,2
168G verizen Communications 09/01/200% P 04/07,/2011 long 7,161,306 5,403.68 1,757.¢¢8

70 verizoa Comraunications 10/721/2060% p 12/16/2011 Long 2,059,14 2,082.30 876.84
~s0 Veri.or Communications 01/2€/2010 p 04/07/2012 Long ¢, 045,24 6,742.51 2,303.472
313 Walgreen Co 01/17/2008 P 01/21/2011 iLong 11,6591 &3 10, 347.75 1,302.88

2% Walgreen Co 04/17/72008 P 0D1/20/7011 Long 1,039,49 893.77 145.72
77 Walgreen Co 04/17/2008 P 01/21/7011 Long 2,589 2 2,459.84 123.491
185 Walgreen Co 04/17/2008 P 01/21/2011 Longy o,843.02 6,513.98 329.04
€0 Walgreen Co 07/11/2008 F 01/21/2011 Long 2,959.14 2,568.01 391.13

490 Walgreen Co 07/11/2008 P 01/21/2011 Long 3,146.34 2,893.50 252.84

-0 walqreen Co 07/11/2008 p 01/21/2011 Long €99.19 644.80 54.39
330 walgreen Co 09/24/2008 P 01/21/2011 Lung 13,634.13 12,242.10 1,392.93

5 wal-“art Stores Inc 0172672010 P 10/31/201i1 Lona 285 13 268.04 17.09

o0 Walls Fargo & Co 61/26/2010  12/06/2011 Long 1,602.58 1,680.45 -77.87

85 Wells Fargo & Co 08/19/2010 P 12/06/2011 Long 2,270.32 2,372.33 -102.01

25 f{ahoc! Inc 06/23/2010 P 10/04/2011 Long 348.74 376.94 ~28.29

75 <{ahco! Inc 06/23/2010 P 10/21/2011 Long 1,199.2 1,086.5¢ 112,67
200 “Yahce! Inc 06/24/2010 P 10/21/2011 Long 3,137.94 2,857.50 340.44

20 Yahoco! Inc 08/10/201¢ P 10/21/201% Long 313.79 273.61 46. 18
705 ‘tanhco! Inc 10/12/2010 P 10/21/2011 !ona 11,272.73 9,684.52 1,568.21

1,b22,479,41 150,450. 69

1,372,528.73
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