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990-PF

Department of the Treasury
Internal Revenue Serice

Return of Private Foundation
or Section 4947(a)(1) Nonexempt Charitable Trust
Treated as a Private Foundation

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

OMB No 1545-0052

2011

2 HAMILL ROAD, QUADRANGLE EAST

302

For calendar year 2011 or tax year beginning 06/01, 2011, and ending 05/31,2012
Name of foundation A Employer identification number
THE FRANCE-MERRICK FOUNDATION, INC 52-6072964
Number and street (or P O box number if mail is not delivered to street address) Room/suite | B Telephone number (see instructions)
(410) 464-2004

City or town, state, and ZIP code

BALTIMORE, MD 21210-1813

C if exemption application 1s
pending, check here

G Check all that apply: Inttial return Initial return of a former public charty | p 4 roreign organizations, checkhere = [:‘
Final return | Amended return 2 Foreign organizations meeting the
Address change Name change e oo koo andatech ]
H_Check type of organization: MSection 501 (cl)_(g exempt private foundation E If prvate foundation stafus was terminated
Section 4947(a)(1) nonexempt charitable trust Other taxable private foundation under section 507(b)(1)(A), check hero . P>
I Far market value of all assets atend J Accounting method:[_{] Cash L_| Accrual E If the foundation Is in a 60-month termination
of year (from Part ll, col. (c), line D Other (spectfy) __ ____ ___ _____________ under section 507(b)(1)(B), check hers . P> D
16) » $ 184,737,530. (Part I, column (d) must be on cash basis.) i
Analysis of Revenue and Expenses (The (d) Disbursements
total of amounts n columns (b), (c), and (d) (a) Revenue and (b) Net investment (c) Adjusted net for charitable
may not necessarily equal the amounts in e income income purposes
column (a) (see instructions) ) (cash basis only)
1 Contributions, gifts, grants, etc, recerved (attach schedute) , - ' -
2 Cneck b | [0S foundton s notroquredfo _ " —
3 Interest on savings and temporary cash investments 370,991. 370,991. ATCH 1
4 Dwvidends and interest from securites _ , . . 4,122,262, 4,122,262, ATCH 2
52 GrossSrents . . . . . .o v v a e ..., -
b Net rental income or (loss) )
g 6a Net gain or (loss) from sale of assets not on line 10 7,344,058.
El P oenomimpa o 128,318,508.1 - —
2| 7 Capital gan net income (from Part IV, ine 2) . |~ ~ * - 7,344,058. )
® 8 Netshort-termcaptalgan .. .. .. ... -
9 Income modifications » + « =« 2 0 0 0.0
10 a Gross sales less retums
and allowances « = ¢ » -
b Less Cost of goods sold
¢ Gross profit or (loss) (attach schedule) , | | - ) ]
% 11 Other income (attach schedule) . _ . . . _ . 401,855, 401,855. sATCH: 3
: (12 Total. Add nes 1 through 41 . . . . . . . . 12,239,166. 12,239,166. )
13 Comdensatio ) ees etd 253,700. 55,814. 197, 886.
%.,, 14 Othel ewm i1 50, 000. 19,800. 70, 200.
2(15 Pen glans,employeebeneﬁts ] 8 31,254. 6,876. 24,378.
Dg’_ 16a Lega (@@ GTscfedigd 012 . .
‘_—47“"., b Accolifitifig fees (attach schedule)T 38,750. 8,525. 30,225.
@.g ¢ Othel prof
®|17  Intergst .
Ng 18 Taxes (attach schedule) (see nstructions) , . . . . *.* 27 g £ 377.
EE 19 Depreciation (attach schedule) and depletion. 1 523. 2,813. )
Ng 20 Occupanty . . ... « v v v v s s s v oo 80,725. 26,639. 54,086.
©|21 Travel, conferences, and meetings . . . . . . 6,238. 5,130. 1,108.
& 22 Printing and publicatons , , ., ... ...
E’ 23 Other expenses (attach schedule) ATCH, 6 . 1,116,313, 979,802. 136,512.
§ 24 Total operating and administrative expenses.
a Addlines 13 through 23 . . . . ... ... 1,901,880. 1,105,399. 514,395.
Olzs Contributions, gifts, grantspad ., . . . ... 8,265,819. . 8,265,819.
_126  Total expenses and disbursements Add lines 24 and 25 10,167,699, 1,105,399. 8,780,214.
27 Subtract line 26 from lne 12 . M
a E of over exp and disbur .. 2,071, 467 .
b Net investment income (If negative, enter -0-) RS 11,133,767.
c Ad|usted net income (If negative, enter -0-). . ” LT i .
For Paperwork Reduction Act Notice, see instructions. JSA ** AmCH § Form,990-PF (2011)
1EMI01000 )01 gcp 7704 9/27/2012  5:28:22 AM  V 11-6 58-207341-5000
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Form 990-PF (2011)

THE FRANCE-MERRICK FOUNDATION,

INC

52-6072964

Page 2

Attached schedules and amounts in the

m Balance Sheets description column should be for end-of-year

amounts only (See nstructions )

Beginning of year

End of year

{a) Book Value

(b) Book Value

(c) Fairr Market Value

1 Cash-non-interest-bearing . . . . . .. .. .. oo euveoon 13,502, 43,917. 43,917.
2  Sawvings and temporary cash nvestments , , _ . .. ..... 24,009,723. 21,627,430. 21,627,430.
3 Accounts recevable » T S ST TR LT
Less allowance for doubtful accounts ™ _ _
4 Pledgesrecevable »_ _ ________ __________ e e 2 - S e
Less allowance for doubfful accounts » _ _ _ ___ _______
§ Grantsrecevable |, ., .. ......... .. ...,
6 Receivables due from officers, directors, trustees, and other
disqualified persons (attach schedule) (see instructions) , , ., .
7  Other notes and loans recewvable (attach schedule) > _* * _. . 507,866, ATCH 7 o
Less. allowance for doubtful accounts » _ __ _ 507,866. 507,866.
w| 8 Inventoriesforsaleoruse | _ . . .. ... .........
§ 9 Prepaid expenses and deferredcharges, , . ... .. .. ..
¢<n 10 a Investments - U S and state government obligations (attach schedule), *_* 2,812,208. 2,584,381. 2,661,365.
b Investments - corporate stock (attach schedule) ATCH, 9, | 39,294,327. 36,958,016. 41,680,113.
¢ Investments - corporate bonds (attach schedule)ATCH, 10, 6,001,855. 5,480,662, 6,002,141.
11 Investments - land, buildings, > ST . ) N - D s
and equpment basis =~ 0% _ _ _ _ _ o ___ -
Less accumulated depreciation P
(attach schedule) == e
12 Investments - mortgageloans . . . . . . . . 000000l
:i Exgséﬂ}led&tgss-aontger(attachschedule) _____ ATCHll . 116,472,248. 123,479,790. 112,168, 635—.
ﬁg:?';?:ghmbafaltsed depreciation >>__________%§%L§:_g’; 44’ 366 41 963 4i 963
(attach schedule) % — e ______"2- (AR U . 4 : ' .
15 Other assets (descrbe »__ __ ___ ___ ATCH 12 8,429. 4,100. 4,100.
16 Total assets (to be completed by all filers - see the
instructions Also, seepagei,iteml) , , ., ... ....... 188,656,658. 190,728,125. 184,737,530.
17 Accounts payable and accruedexpenses | | _ ., ., ... ) .
18 Grantspayable . . .. .. .............
B[19 Deferredrevenue . . . .. .. ......0.0enunnnn. .
‘_E' 20 Loans from officers, directors, trustees, and other disqualified persons " i
..'3 21 Mortgages and other notes payable (attach schedule) | , . . | a -
=122 Other habiitties (descrbe » __ )
23 Total liabilities (add lines 17 through22) . . . . . .. .. .. 0 o !
Foundations that follow SFAS 117, check here blil
and complete lines 24 through 26 and lines 30 and 31. «
§24 Unrestnicted . . . . . ... .. ..o 0o ii s 188,656, 658. 190,728,125.|
5|25 Temporanilyrestncted . . ., . ... ... ..., .
@|26 Permanentlyrestncted , , . . . ... ... ... ... ... -
2 Foundations that do not follow SFAS 117, .
& check here and complete lines 27 through 31. » D
8|27 capital stock, trust principal, or currentfunds _ , . . ... ..
% 28 Pawd-in or capital surplus, or land, bldg , and equipmentfund | | _ | |
#129 Retained earnings, accumulated income, endowment, or other funds ,
i 30 Total net assets or fund balances (see instructions), . . . . . 188,656, 658. 190,728,125. i
§ 31 Total liabilites and net assets/fund balances (see
INSETUCHONS) &« & ¢ @ o @ v o v o o a s o o v o s s o e s 188,656, 658. 190,728,125. |,
Analysis of Changes in Net Assets or Fund Balances
1 Total net assets or fund balances at beginning of year - Part Il, column (a), line 30 (must agree with
end-of-year figure reported on prioryear'sreturn) L e 1 188,656, 658.
2 Enter amount from Part I' ne 27a L e e e e e e e 2 2’ 071 ! 467.
3 Other increases not included in hne 2 (temeze}»_ 3
4 AdAIINes 1,2, 8003 | . . e 4 190,728,125.
5 Decreases not included in kne 2 (temeze} 5
6 Total net assets or fund balances at end of year (line 4 minus line 5) - Part ll, column (b), ine 30 . . . . . 6 190,728,125.
**ATCH 8 Form 990-PF (2011)
JSA
1E1420 1000
0818Ccp 7704 9/27/2012 5:28:22 AM V 11-6 58-207341-5000 PAGE 3




Form 990-PF (2011)

THE FRANCE-MERRICK FOUNDATION,

INC

52-6072964
Page 3

Capital Gains and Losses for Tax on Investment Income

b) Hi
(a) List and describe the kind(s) of property sold (e g, real estate, ;cziu:roeﬁ ég)q'alarg éd) Date sold
2-story brick warehouse; or common stock, 200 shs MLC Co) Phurchase | (mo, day, yr) | (Mo, day, yr)

1a SEE PART IV SCHEDULE
b
c
d
e
(o) Gross saes prs (0 Depreciton slovet o onen ot oo S o)
a
b
c
d
e
Complete only for assets showing gain in column (h) and owned by the foundation on 12/31/69 () Gains (Col (h) gan minus
@) F MV as of 12/31/69 ) Adjusted bass ";)\,E:‘Zf,fso‘;f ﬁ"a'n(;) ot (tlst;:tsn(?r%sf Z;Pa(?l)-)o-) o
a
b
c
d
e
. , . If gain, also enter in Part |, ine 7
2 Capital gain net income or (net capital loss) If (loss), enter 0- in Part I, line 7 } 2 7,344,058.
3 Net short-term capital gain or (loss) as defined in sections 1222(5) and (6):
If gain, also enter in Part I, line 8, column (c) (see instructions). If (loss), enter -0- In }
Partl, line 8 . . . . . . . . . @ i i . e e e e e e e e e e e ae e 3 0

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) apphes, leave this part blank

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

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 the instructions before making any entries.
(a) (d)
(b) ()
Calend ar?,::ﬂgﬂ:gﬁ :?ginmng m) Adjusted qualfying distnbutions Net value of nonchantable-use assets (col ?S‘L'&"g;nb?‘;l ©)
2010 7,613,629. 184,588,377. 0.041247
2009 8,174,640. 171,983,803. 0.047531
2008 10,402,336. 171,223,167. 0.060753
2007 12,356,768. 244,061,097, 0.050630
2006 11,840,452. 239,643,079. 0.049409
2 Totaloflinet,column(d) ., . . . .. .. ... ... 2 0.249570
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 flessthan5years | . ., ... 3 0.049914
4 Enter the net value of noncharitable-use assets for 2011 from Part X, bne5 = 4 184,936,117.
5 Multiplyline4byline3 L. 5 9,230,901,
6 Enter 1% of net investment income (1% of Partl, fine 27b) . . . .. . ... ......... 6 111,338.
7 AdANNesS 5ANAB. | . . L 7 9,342,239.
8 Enter qualifying distributions from Part Xil, ine 4 . ... 8 8,780,214.

If line 8 is equal to or greater than line 7, check the box in Part VI, line 1b, and complete that part using a 1% tax rate. See the

Part VI instructions.

JSA
1E1430 1 000

0818CP 7704 9/27/2012

5:28:22 AM

vV 11-6

58-207341-5000

Form 990-PF (2011)
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Form 990-PF (2011) THE FRANCE-MERRICK FOUNDATION, INC 52-6072964 Page 4
Excise Tax Based on Investment Income (Section 4940(a), 4940(b), 4940(e), or 4948 see mstructlons)
1a Exempt operating foundations descnbed 1n section 4840(d)(2), check here 4 and enter "N/A”" on Iine 1
Date of ruling or determination letter _ _ _ _ _ _ _ __ ______ (attach copy of letter if r y - see Instructions) U D
b Domestic foundations that meet the section 4940(e) requirements 1in Part V, check 1 222,675,
here B[] and enter 1% of Partt,me 2z, L. e T
¢ All other domestic foundations enter 2% of line 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 Addlnestand2 e e e e e e e e e e e e e e . 3 222,675,
4 Subtitle A (iIncome) tax (domestic section 4947 (a)(1) trusts and taxable foundations only. Others enter -0-) , 4 0
5 Tax based on investment income. Subtract line 4 from Ine 3. If zeroorless, enter -0- , . . . . ... ..... ] 222,675.
6 Credits/Payments - )
a 2011 estimated tax payments and 2010 overpayment credited to 2011, , , | 6a 282,072. ) -
b Exempt foreign organizations - tax withheld at source , | , . e e e e 6b
¢ Tax paid with application for extension of time to file (Form 8868), _ , . . , . 6¢c
d Backup withholding erroneously withheld |, |, ., . . . ... ... .. .... 6d p A .-
7 Total credits and payments Add ines 6athrough6d . . . . . . . . . .. T e e e e e e et e e e e e 7 2 82 072 .
8 Enter any penalty for underpayment of estimated tax. Check here - if Form 2220 1s attached . . . . . . . 8 330.
9 Tax due. If the total of lines 5 and 8 1s more than line 7, enter amountowed | , , . ., . . . e e e e e | )
10 Overpayment. If line 7 Is more than the total of ines 5 and 8, enter the amount overpaid _ _ . . . . . . . . »| 10 59,067.
11 Enter the amount of line 10 to be Credited to 2012 estimated tax ) 59,067. Refunded p| 11
Statements Regarding Activities
1a During the tax year, did the foundation attempt to influence any national, state, or local legislation or did it participate Yes | No
orintervene In any political campaIgn? | | | . L L L L L L L . it e e e e e e e e e e e e e e e 1a X
b Did 1t spend more than $100 during the year (either directly or indirectly) for political purposes (see page 19 of the
nstructions fordefinition)? . ., . ... L. .. ... e e 1b X
If the answer 1s "Yes" to 1a or 1b, attach a detalled descnption of the activities and copies of any matenals published or o C
distributed by the foundation in connection with the activities
¢ Did the foundation file Form 1120-POL for this year? _ . . . . . . 0 e e e e e e e e e e ic X
d Enter the amount (if any) of tax on political expenditures (section 4955) imposed during the year. B R
(1) On the foundaton P $ 0 (2) On foundation managers P> $ 0 &
e Enter the reimbursement (f any) pad by the foundation during the year for political expenditure tax imposed '
on foundation managers P $ 0
2 Has the foundation engaged 1n any activities that have not previously been reportedtothe IRS? , |, . . . .. ... ... .. 2 X
If "Yes," attach a detailed description of the activities .
3 Has the foundation made any changes, not prewviously reported to the IRS, In its governing instrument, articles of .
incorporation, or bylaws, or other similar instruments? /f "Yes,” attach a conformed copy of thechanges , , . . . . . ... .. 3 X
4a Did the foundation have unrelated business gross income of $1,000 or more dunngtheyear?, . . ., ... ... .. e .. |4a X
b If "Yes," has it filed a taxreturn on Form 990-T for this year? | | . . . . . . . 0 i v o e e e e e e e o 4b X
5 Was there a hquidation, termination, dissolution, or substantial contraction duringtheyear?, . . . . .. ... ..... ... 5 X
if "Yes," attach the statement required by General Instruction T N
6 Are the requirements of section 508(e) (relating to sections 4341 through 4945) satisfied either .
® By language 1n the governing instrument, or
e By state legislation that effectively amends the governing instrument so that no mandatory directions that
. conflict with the state law remain in the governing instrument? _ | ., . . . ... ........... e e e e e e e e 6 X
7 Dud the foundation have at least $5,000 in assets at any time during the year? Iif 'Yes, complete Part I, col (c), and Part XV 7 X
8a Enter the states to which the foundation reports or with which 1t s registered (see instructions) » :, ,
B "
b If the answer Is "Yes" to line 7, has the foundation furnished 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 ., ., . . . J R -1 ) X
9 Is the foundation claiming status as a private operating foundation within the meaning of section 4942(j)(3) or |. B
4942())(5) for calendar year 2011 or the taxable year beqinning 1n 2011 (see instructions for Part XIV)? If "Yes,” complete
PartXIV . ....... e e e e e 9 X
10 0Oid any persons become substantial contributors during the tax year? /f "Yes," atfach a schedule histing their names
andaddresses . . . . . ... ..o e e e e e ... 10 X
Form 990-PF (2011)
JSA
1E1440 1 000

0818CP 7704 9/27/2012 5:28:22 AM V 11-6 58-207341-5000
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Form 990-PF (2011) THE FRANCE-MERRICK FOUNDATION, INC 52-6072964 Page 5
Statements Regarding Activities (continued)
11 At any tme 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) e e e e e e e e e e e e 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? If "Yes," attach statement (see instructions) , , . . . . 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

Websiteaddress W ___ __N/B&
14 The books are in care of p- ROBERT W. SCHAEFER Telephoneno » __ ___ 410-464-2004 ___

15 Section 4947(a)(1) nonexempt charitable trusts filing Form 990-PF in lieu of Form 1041 -Checkhere . . . . ... . ... .

and enter the amount of tax-exempt interest received or accrued dunngtheyear, , ., ., .. ... ..... P L15 |
16 At any time during calendar year 2011, did the foundation have an interest in or a signature or other authority Yes| No
over a bank, securities, or other financial account in a foreigncountry? , . . . . ... ... .. e e e e e e e e e e 16 X
See the instructions for exceptions and filing requirements for Form TD F 90-22 1. If "Yes," enter the name of ’ ’
the foreign country »> !
Statements Regarding Activities for Which Form 4720 May Be Required
File Form 4720 if any item is checked in the "Yes" column, unless an exception applies. Yes| No
1a During the year did the foundation (erther directly or indirectly) ’ T
(1) Engage In the sale or exchange, or leasing of property with a disqualified person? , , , . ., . .. D Yes No <
(2) Borrow money from, lend money to, or otherwise extend credit to (or accept it from) a |
disqualfiedperson? , , . . . ... ... ... .. ..., e e s e [ ] ves No
(3) Furnish goods, services, or facilities to (or accept them from) a disqualified person? , , . . . . . - Yes No )
(4) Pay compensation to, or pay or reimburse the expenses of, a disqualfied person? | , ., ., ., . Yes - No
(5) Transfer any income or assets to a disqualified person (or make any of either available for
the benefit or use of a disqualifiedperson)?, , . ... ... .. e e e e e e e e e e e I:I Yes No -
(6) Agree to pay money or property to a government official? (Exception. Check "No" If the ! B
foundation agreed to make a grant to or to employ the offictal for a period after ,
termination of government service, if terminatingwithin90days ), . . . .. . . . . . ¢ v v . « [:] Yes No
b If any answer 1s "Yes" to 1a(1)-(6), did any of the acts fal to qualify under the exceptions described in Regulations . ,
section 53 4841(d)-3 or in a current notice regarding disaster assistance (seeinstructions)? . . . . ... . 000 oo ib X
Organizations relying on a current notice regarding disaster assistance checkhere, , ., ., . . . .. R 2 D
¢ Did the foundation engage in a prior year in any of the acts described in 1a, other than excepted acts, that Lo o
were not corrected before the first day of the tax year beginning In 201172 | | | L . . . L L . i i i e e s e s e e e e e ae. 1¢ X
2 Taxes on falure to distnbute income (secton 4942) (does not apply for years the foundation was a private )
operating foundation defined in section 4942(j)(3) or 4942())(5)): X
a At the end of tax year 2011, did the foundation have any undistributed income (lines 6d and
6e, Part XIII) for tax year(s) beginning before 201172, | . . . . . .t s s e e e e e e e e [:I Yes No
If "Yes," isttheyears » _ _ __ ____ __ e e L :
b Are there any years listed in 2a for which the foundation I1s not applying the provisions of section 4842(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 instructions ) , , . . . . e e e e e e e e e e e e e e e 2b
¢ If the provisions of section 4942(a)(2) are being applied to any of the years listed in 2a, list the years here
» ________ e e _ e e
3a Did the foundation hold more than a 2% direct or indirect interest in any business enterprise -
atany ttimedunngtheyear? | . . . . . . .. . .. .. .. e e D Yes No SN
b If "Yes," did it have excess business holdings in 2011 as a result of (1) any purchase by the foundation or K
disqualified persons after May 26, 1969, (2) the lapse of the S-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 penod? (Use Schedule C, Form 4720, to determine if the
foundation had excess business holdingsin2011) , ., . . ... ...... e e e e 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 chantable purposes? , . . . . .. L4a X
b Did the foundation make any investment in a prior year (but after December 31, 1969) that could jeopardize its - t ) :
charitable purpose that had not been_removed from jeopardy before the first day of the tax year beginning in 201172 . 4b X

JSA

1E1450 1 000
0818CP 7704 9/27/2012 5:28:22 AM V 11-6 58-207341-5000

Form 990-PF (2011)
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Form 990-PF (2011) THE FRANCE-MERRICK FOUNDATION, INC 52-6072964 Page 6
EIIRYIE:] Statements Regarding Activities for Which Form 4720 May Be Required (continued)

Sa During the year did the foundation pay or incur any amount to: - o 1

(1) Carry on propaganda, or otherwise attempt to influence legisliation (section 4945(e))? |, . ., . . . D Yes No ‘ e ol :g
(2) Influence the outcome of any specific public election (see section 4955), or to carry on, ’ .
directly or indirectly, any voter registratondrive? , | ., ., . ... ... .. .. e e e Yes INO e
(3) Provide a grant to an individual for travel, study, or other similar purposes?, ., . ., ... ... .. Yes No :' . fh A
(4) Provide a grant to an organization other than a chantable, etc, organization described 1n e .
section 509(a)(1), (2), or (3), or section 4940(d)(2)? (seenstructions) , , . . . . v v o v v o . . Yes No - :
(5) Prowde for any purpose other than rehgous, charitable, scientific, literary, or educational " -
purposes, or for the prevention of cruelty to childrenoranimals?, , , . . .. ... .. .. ... Yes No 1 _" .
b If any answer 1s "Yes" to 5a(1)-(5), did any of the transactions fal to qualfy under the exceptions described In A A T
Regulations section 53 4945 or in a current notice regarding disaster assistance (see instructions)? , . . . .. .. «.+...| 5b
Organizations relying on a current notice regarding disaster assistance check here , , , . . . . . e e e e » I:' -

c If the answer 1s "Yes" to question 5a(4), does the foundation clam exemption from the tax - -
because it maintained expenditure responsibility for the grant? | _ | | | e e e e e ae e e D Yes l:] No A

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 apersonal benefitcontract?, | . . . . ... .. ... . L. 0. c e e e Yes No L .

b Did the foundation, during the year, pay premiums, directly or indirectly, on a personal benefitcontract? . . . . .. ... ... 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 R
p If "Yes,” did the foundation receive any proceeds or have any net income attributable to the transactlon” e et e e e e 7b

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

(b) Title, and average c) Compensation {d) Contnibutions to (e) Expense account
(a) Name and address hours per week I10| pald enter employee benefit plans '
devoted to position and deferred compensation other allowances
ATTACHMENT 13 362,700. 15,163, 0

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

"NONE."
(b) Title, and average c g%%‘.’g}gg”éfﬁjﬁ? (e) Expense account,
(a) Name and address of each employee paid more than $50,000 hours per week (c) Compensation plans and deferred other allowances
devoted to position compensation
NONE
Total number of other employees patd over $50,000 . . .. .. . . .. e e e e e e e e e as s s e s e s sse s e s e e ae >|
Form 990-PF (2011)
JSA
1E1460 1 000
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THE FRANCE-MERRICK FOUNDATION, INC 52-6072964

Form 990-PF (2011)

Page 7

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

and Contractors (continued)

3 _Five highest-paid independent contractors for professional services (see instructions). If none, enter "NONE."

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

(¢) Compensation

Total number of others receiving over $50,000 for professionalservices . . . . . . . . . .. ... ... .. .. | -

GELRILSLY Summary of Direct Charitable Activities

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

Expenses

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

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

Amount

1 NONE

JSA

1E1465 1 000
0818CP 7704 9/27/2012 5:28:22 AM V 11-6 58-207341-5000

Form 990-PF (2011)

PAGE 8




THE FRANCE-MERRICK FOUNDATION, INC

Form 990-PF (2011)

52-6072964
Page 8

see instructions.)

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

1 Far market value of assets not used (or held for use) directly in carrying out chartable, etc,
purposes: 5
a Average monthly fair market value of securties L 1a 174,291,325.
b Average of monthly cashbalances . . . ... ... ... ... 1b 12,855, 925.
c Fair market value of all other assets (see instructons) ... .. ... 1c 605,153.
d Total (add ines 12, b,and C) | . . . . .. .. ... 1d 187,752,403,
e Reduction claimed for blockage or other factors reported on lines 1a and -
1c (attach detalled explanation) | te L
2 Acquisttion indebtedness applicabletoline 1assets L 2
3 SUb(raCt ||n82fr0m Iine 1d ......................................... 3 187'752’403'
4 Cash deemed held for charitable activities. Enter 1 1/2% of line 3 (for greater amount, see
INSIUCHONS) . | e e 4 2,816,286.
5 Net value of noncharitable-use assets. Subtract line 4 from line 3. Enter here and on Part V, line 4 .| 5 184,936,117.
6 Minimum investment return. Enter 5% of line 5 _ . . . .. ... ... 6 9,246,806.
Distributable Amount (see instructions) (Section 4942(j)(3) and (j)(5) private operating
foundations and certain foreign organizations check here P D and do not complete this part )
1 Minimum investmentreturnfrom Part X, IN@ 6, . . . . . . . o i it et o ittt e e e 1 9,246,806.
2a Taxon investment income for 2011 from Part VI, kne5 = | 2a 222,675.
b Income tax for 2011. (This does not include the tax from Part VL) [ 2b
c Add llnes 2a and 2b ............................................. 2C 222’ 675'
3 Distributable amount before adjustments. Subtract line 2¢c fromflinet1 . . .. .. ......... 3 9,024,131.
4 Recoveries of amounts treated as qualifying distributions | _ . . . ... ... ... . ... . ..., 4
5 Add Iinessand4 .............................................. 5 9'024’131'
6 Deduction from distributable amount (see instructions) ... L L. 6
7 Distributable amount as adjusted. Subtract line 6 from line 5. Enter here and on Part XIii,
M@ 1 = « v o @ o v o o o & & o & o s o o o o s & o o o n n v v e v a u b s 8 e aa e e e e s e s e e e s 7 9,024,131,
Qualifying Distributions (see instructions)
1 Amounts paid (including administrative expenses) to accomplish chartable, etc , purposes.
a Expenses, contributions, gifts, etc. - total from Part |, column (d), ne26 = . .. ... ..... 1a 8,780,214.
b Program-related investments - total from Partix-8 . 1b
2 Amounts paid to acquire assets used (or held for use) directly in carrying out charitable, etc.,
PUIDOSES | e e 2
3 Amounts set aside for specific charitable projects that satisfy the: .
a Suttability test (prior IRS approval required) L 3a
b Cash distribution test (attach the required schedule) . = . . . . ... . ... ... .. 3b
4 Qualifying distributions. Add lines 1a through 3b Enter here and on Part V, line 8, and Part XIll, ine4 = | 4 8,780,214.
5 Foundations that qualify under section 4940(e) for the reduced rate of tax on net investment ncome.
Enter 1% of Part |, line 27b (see instructions) . . . . . . . . . . . 0 i i e e e e e e 5 0
6 Adjusted qualifying distributions. Subtract line 5 from lined4 . . . . . . ........... 6 8,780,214.
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 (2011)
JSA !

1E1470 1 000

08iscp 7704 9/27/2012 5:28:22 AM V 11-6 58-207341-5000
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THE FRANCE-MERRICK FOUNDATION, INC 52-6072964
Form 990-PF (2011) Page 9
Undistributed Income (see instructions)
() (b} (c) (d)
1 Distributable amount for 2011 from Part X, Corpus Years prior to 2010 2010 2011
hme7 L ... S o I o N 9,024,131.
2 Undistnbuted income, If any, as of the end of 2011 A A S o ' Sk 7
a Enter amount for 2010only , . . ... ... . - - e R St e - "
b Total for proryears 20_08 20 08 2007 | - - - . o, o
3 Bxess distributions carryover, if any, to 2011- ‘ o i S Ty - 5 T .
a From 2006 , .. ... - - > - e - - . ”
b From 2007 , . .. .. . - .
¢ From2008 _ ., ... 733,369.| 1 - I ; -
d From2009 . . . ... : S . ; ;
e From2010 _ ., ... e S B ’ . : .
f Total of ines 3athroughe _ , . . . . . .. 733,369.] .+ - .- . ai : .

4 Qualfying distnibutions for 2011 from Part Xil, | - X . . -
hned P $ 8,780,214. . -l I v
a Applied to 2010, but not more than line 2a o ) ) )

b Applied to undistributed income of prior years | . . Lo
(Election required - see instructions) c L - . -

¢ Treated as distributions out of corpus (Election .
required - see Iinstructions) | | - Lt

d Applied to 2011 distributable amount  _ | o § . - . 8,780,214.
Remaining amount distributed out of corpus ) — . ; -
5 Bxess distnbutions carryover apphed to 2011 | 243,917 - & I ~ 243,917.
(f an amount appears in column (d), the same ‘ E i T
amount must be shown in column (a) ) B . - B o B )
6 Enter the net total of each column as| - RS - T AT R -
indicated below: e . T .- -
a Corpus Add lines 3f, 4c, and 4e Subtract line 5 489,452,

b Prior years' undistributed income Subtract |:
line 4b fromhne2b . ... ... ...
¢ Enter the amount of prior years' undistributed
income for which a notice of deficiency has been
1ssued, or on which the section 4942(a) tax has
been previously assessed. . . . . e e e e e

d Subtract hne 6c¢ from Ine 6b Taxable
amount - see instructions

e Undistnbuted income for 2010 Subtract line L. =7 . - I ]
4a from lhne 2a Taxable amount - see|. < . . ) -
Instructions . . . ... .. .. e e e e

f Undistributed income for 2011 Subtract ines | =~ . _ - N R
4d and 5 from line 1 This amount must be ‘ )
distributed in 2012

7 Amounts treated as distributions out of corpus - . - . - . : -

to satisfy requirements imposed by section A , R
170(b)(1)(F) or 4942(g)(3) (see instructions) P oo

8 Excess distnibutions carryover from 2006 not
applied on line 5 or ine 7 (see instructions) |
9 Excess distributions carryover to 2012. S
Subtract hnes 7 and 8 fromlne6a _ _ , , . . . 489,452. : :
Analysis of line 9 =N N . _;‘
Excess from 2007 . . . <7 N B - L ) T .
Excess from 2008 , . . 489,452.| - -~ ) T j i i
Excess from 2009 , . . AN 1 - - ;
Excess from 2010 | , . ' . i
Excess from 2011 | . . " A DU

oo oo e

Form 990-PF (2011)

JSA

1E1480 1 000
0818CP 7704 9/27/2012 5:28:22 aM  V 11-6 58-207341-5000 PAGE 10




Form 990-PF (2011) THE FRANCE-MERRICK FOUNDATION, INC 52-6072964 Page 10
Private Operating Foundations (see instructions and Part VII-A, question 9) NOT APPLICARBLE
1a |If the foundation has received a ruling or determination letter that it 1s a private operating
foundation, and the ruling Is effective for 2011, enter the date of theruling _ _ | . . . . . . . . . . | 4
b Check box to indicate whether the foundation 1s a private operating foundation described in section I__] 4942())(3) or l_l 4942())(5)
2a Enter the lesser of the ad- Tax year Prior 3 years (e) Total
justed net income from Part (a) 2011 (b) 2010 (c) 2009 (d) 2008

I or the minimum investment
return from Part X for each
year listed

Qualifying distributions from Part
Xil, hne 4 for each year listed
d Amounts mcluded in lne 2¢ not
used directly for active conduct
of exempt activittes . . . . .
€ Qualdfying distributions made
directly for active conduct of
exempt activities Subtract line
2d fromlne2c , , , . . .
3 Complete 3a, b, or c for the
alternative test relied upon
@ “Assets" altemative test - enter

(1) valveofallassets . . .

(2) Value of assets qualdying
under section

49420)3)B)M. . . . .

b “Endowment" alternatve test-

enter 2/3 of minimum nvest-
ment retum shown in Part X,
line 6 for each year listed

€ “Support® alternative test - enter

(1) Total support other than
gross nvestment income
(interest, dwdends, rents,
payments on secunties
loans (secton 512(a)(5)),
orroyalties) = |

(2) support from general
public and 5 or more
exempt organizatons as
provided In section 4942
GEXBY) o ... .

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

4) Gross investment income ,
mupplementaw 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 List any managers of the foundation who have contributed more than 2% of the total contributions received by the foundation
before the close of any tax year (but only If they have contributed more than $5,000). (See section 507(d)(2).)

N/A
b 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

N/A
2 Information Regarding Contribution, Grant, Gift, Loan, Scholarship, etc., Programs:

Check here » ‘:I 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 applications should be addressed:

ATTACHMENT 14
b The form in which applications should be submitted and information and matenals they should include:

ATTACHMENT 15
¢ Any submission deadlines:

NO DEADLINES EXIST - APPLICATIONS ARE REVIEWED AS RECEIVED
d Any restrictions or limitations on awards, such as by geographical areas, chantable fields, kinds of institutions, or other
factors:

ATTACHMENT 16

fgq\wo 1 000 Form 990-PF (2011)
0818CP 7704 9/27/2012 5:28:22 AM V 11-6 58-207341-5000 PAGE 11




THE FRANCE-MERRICK FOUNDATION, INC 52-6072964
Form 990-PF (2011) Page 11
Supplementary Information (continued)
3 Grants and Contributions Paid During the Year or Approved for Future Payment

Recipient phies l::; Irsela::;hl:r:ndsﬁgug ' Fg;:arzggtgn Purpose of grant or Amount
Name and address (home or business) any foundation manager | recipient contribution
a Paid during the year
ATTACHMENT 17
Total . o v o v u e e e et e e wa e e w s s s e s e e s s s s s s s e s s s s s ss e s e s » 3a 8,265,819,
: b Approved for future payment
|
- 2| I T R S N A S S S A S S S » 3b

Form 990-PF (2011)

JSA

1E1491 1 000
0818CP 7704 9/27/2012 5:28:22 AM V 11-6 58-207341-5000 PAGE 12




THE FRANCE-MERRICK FOUNDATION, INC 52-6072964
Form 990-PF (2011) Page 12
Analysis of Income-Producing Activities
Enter gross amounts unless otherwise indicated Unrelated business income Excluded by section 512, 513, or 514 (e)
Related or exempt
(@) (b) © d) function income
1 Program service revenue: Business code Amount Exclusion code Amount (See instructions )
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 securities | | , | 14 4,493,253.
Net rental income or (loss) from real estate . ’ R B N

N & WN

6 Net rental income or (loss) from personal property
7 Other investmentincome _ _ _ . . ... ..
8 Gain or (loss) from sales of assets other than inventory 18 7,344,058.
9 Net income or (loss) from special events | | |,
10 Gross profit or (foss) from sales of inventory. .
11 Other revenue a
p LITIGATION INCOME. 01l 50,916.
¢ OTHER INCOME 01 34,422.
d PARTNERSHIP INCOME 531390 -1,605,761. 16 1,922,278.
e
12 Subtotal Add columns (b), (d),and (e} . . . . L. -1,605,761. - 13,844,927.
13 Total. Add line 12, columns (b), (d), AN (B). . . . . . . e ittt e e e e 13 12,239,166.

(See worksheet in line 13 instructions to venfy calculations.)
EYi®4"iE:] Relationship of Activities to the Accomplishment of Exempt Purposes

Line No. Explain below how each activity for which income is reported in column (e) of Part XVI-A contributed importantly to the
v accomplishment of the foundation's exempt purposes (other than by providing funds for such purposes). (See instructions.)
JSA Form 990-PF (2011)

1E1492 1 000

0818CP 7704 9/27/2012 5:28:22 AM V 11-6 58-207341-5000 PAGE 13




Form 990-PF (2011)

THE FRANCE-MERRICK FOUNDATION,

INC

52-6072964

Page 13

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

b Other transactions.

(1) Sales of assets to a noncharitable exempt organization
(2) Purchases of assets from a noncharitable 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
d If the answer to any of the above is "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 fair market

value in any transaction or sharing arrangement, show in column (d) the value of the goods, other assets, or services received.

Yes | No

1a(1) X
1a(2) X
1b(1) X
1b(2) X
1b(3) X
1b(4) X
1b(5) X
1b(6) X
1c - X

(a) Line no

(b) Amount involved (c) Name of noncharitable exempt organization

(d) Description of transfers, transactions, and shanng arrangements

N/A

N/A

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

described in section 501(c) of the Code (other than section 501(c)(3)) or in section 5277

b If "Yes," complete the following schedule.

D Yes No

(a) Name of organzation (b) Type of organization

{c) Descniption of relationship

Sign

Here WW )gcl.

Qs TIve

Ex
-/ >_£fbn-c:."rofﬂ

Under penalties of penury, | declare that | have examined this retum, including accompanying schedules and statements, and to the best of my knowledge and belef, 1t 15 true,
correct, and complete Declaration of preparer (other than taxpayer) is based on all information of which preparer has any knowledge

May the IRS discuss this retum
with the preparer _shown below

Signature of officer or trustee Date Title (seo instructions)? | X | Yes No|
R Print/Type preparer's name Preparer's signature Dati PTIN
Paid 5 Check|__|if
P PHILIP H. CORNBLATT, CPA //&\/ L§//i— |self-employed P00252478
reparer I <name B REZNICK GROUP, P.C. Firm's EIN B 52-1088612
Use Only |Firm's address p- 500 EAST PRATT STREET, SUITE 200
BALTIMORE, MD 21202-3100 |Phoneno 410-783-4900
Form 990-PF (2011)

JSA

1E1493 2 000

0818cp 7704 9/27/2012 5:28:22 aM V 11-6

58-207341-5000

PAGE 14




THE FRANCE-MERRICK FOUNDATION, INC 52-6072964

FORM 990-PF - PART IV

CAPITAL GAINS AND LOSSES FOR TAX ON INVESTHLIENT INCOME

K P ot Date Date sold
ind of Property Description D acquired
Gross sale Depreciation Cost or FMV Ad). basis Excess of Gain
price less allowed/ other as of as of FMV over or
expenses of sale allowable basis 12/31/69 12/31/69 ad) basis (loss)
SEE SCHEDULE ATTACHED VAR VAR
128318508. 120974450. 7,344,058.
TOTAL GAIN(LOSS) i iie i ettt it i it e it s et ettt te s e 7,344,058.

JSA
1E1730 1 000
0g818cP 7704 9/27/2012 5:28:22 AM V 11-6 58-207341-5000 PAGE 15
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THE FRANCE-MERRICK FOUNDATION, INC 52-6072964

ATTACHMENT 5

FORM 990PF, PART I - TAXES

REVENUE
AND
EXPENSES
DESCRIPTION PER BOOKS

EXCISE TAX 276,377.

TOTALS 276,377,

0818CcP 7704 9/27/2012 5:28:22 AM V 11-6 58-207341-5000 PAGE 20
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THE FRANCE-MERRICK FOUNDATION, INC 52-6072964

ATTACHMENT 7

FORM 990PF, PART II - OTHER NOTES AND LOANS RECEIVABLE

BORROWER: TMG HIPPODROME, LLC

ORIGINAL AMOUNT: 500, 000.

DATE OF NOTE: 10/31/2011

MATURITY DATE: 06/19/2027

REPAYMENT TERMS: MONTHLY PAYMENTS BASED ON TICKET REVENUE

SECURITY PROVIDED: NONE

ENDING BALANCE DUE .ttt ittt e e e e e e ettt e et e e e e e e e e e e 507,866.

ENDING FAIR MARKET VALUE & ittt sttt et e e e e e e e e e e e e 507,866.
TOTAL ENDING BOOK - OTHER NOTES AND LOANS RECEIVABLE 507,866.
TOTAL ENDING FMV - OTHER NOTES AND LOANS RECEIVABLE 507,866.

0818cp 7704 9/27/2012 5:28:22 AM V 11-6 58-207341-5000 PAGE 22
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FORM 990PF,

THE FRANCE-MERRICK FOUNDATION, INC 52-6072964

ATTACHMENT 14

PART XV - NAME, ADDRESS AND PHONE FOR APPLICATIONS

ROBERT W. SCHAEFER
2 HAMILL ROAD, SUITE 302
BALTIMORE, MD 21210

410-464-2004

0818CP 7704 9/27/2012 5:28:22 AM V 11-6 58-207341-5000

PAGE 31




THE FRANCE-MERRICK FOUNDATION, INC 52-6072964

ATTACHMENT 15

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.

0818CP 7704 9/27/2012 5:28:22 AM V 11-6 58-207341-5000

PAGE 32




THE FRANCE-MERRICK FOUNDATION, INC 52-6072964

ATTACHMENT 16

990PF, PART XV - RESTRICTIONS OR LIMITATIONS ON AWARDS

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

0818CP 7704 9/27/2012 5:28:22 AM V 11-6 58-207341-5000

PAGE 33
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SCHEDULED
(Form 1041)

Department of the Treasury
Intemal Revenue Service

Capital Gains and Losses

p Attach to Form 1041, Form 5227, or Form 990-T. See the Instructions for
Schedule D (Form 1041) (also for Form 5227 or Form 990-T, if applicable).

OMB No 1545-0092

2011

Name of estate or trust
THE FRANCE-MERRICK FOUNDATION,

INC

Employer identificati

52-6072964

Note: Form 5227 filers need to complete only Parts | and Il.

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

(a) Descniption of property
(Example 100 shares 7% preferred of "Z° Co )

{b) Date acquired
(mo , day, yr)

(c) Date sold
(mo, day, yr)

(d) Sales pnce

{(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,Ine1b _ _ . . . . ... ... .. ... ..... 1b 7,344,058.
2 Short-term capttal gain or (loss) from Forms 4684, 6252, 6781,and 8824 _ . . .. ... ...... ... 2
3 Net short-term gain or {loss) from partnerships, S corporations, and other estates ortrusts | _ _ . . . . . 3
4 Short-term capital loss carryover. Enter the amount, if any, from line 9 of the 2010 Capital Loss
Carryover Worksheet | | ., .. . . . e e e 4 [( )
5 Net short-term gain or (loss). Combine lines 1a through 4 in column (f). Enter here and on line 13,
column(3)ontheback. . . . .. .. .... ... ... @i e e e .. > | 5 7,344,058.

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

(a) Description of property
{Example 100 shares 7% preferred of "Z" Co )

(b) Date acquired
{mo, day, yr)

(c) Date sold
(mo, day, yr)

(d) Sales pnce

(e) Cost or other basis
(see Instructions)

(f) Gain or {loss) for
the entire year
Subtract (e) from (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 estatesortrusts _ _ , , . . .. ... 8
9 Capttalgaindistributions | | | . L e 9
10 Gainfrom Form 4797, Partl . L e e 10
11 Long-term capttal loss carryover. Enter the amount, if any, from line 14 of the 2010 Capital Loss
Carryover Worksheet | | . L e 11 |( )
12 Net long-term gain or (loss). Combine lines 6a through 11 in column (f). Enter here and on line 14a,
column(3)ontheback. . . . .. ... .. . . . . e e e e e e e e e e e eae s > 112

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

JSA

1F1210 2 000
0818CP 7704 9/27/2012

5:28:22 AM

vV 11-6

Schedule D (Form 1041) 2011

58-207341-5000

PAGE 38




Schedule D (Form 1041) 2011 Page 2
Summary of Parts 1 and |l (1) Beneficiaries' (2) Estate's
Caution: Read the instructions before completing this part. (see instr.) or trust's (3) Total
13 Netshorttermgainor(loss) . . . ... ... . ..o uuuou... 13 7,344,058.
14  Net long-term gain or (loss):
a Totalforyear , . . ... ........00viiinennnnn. 14a
b Unrecaptured section 1250 gain (see line 18 of the wrksht), _ _ . _ 14b
C28%rategam . . . ... ... 14c
15 Total net gain or (loss). Combine lines 13 and 14a | _ . . . » 15 7,344,058,

Note: If line 15, column (3), 1s a net gain, enter the gain on Form 1041, ne 4 (or Form 990-T, Part |, Ine 4a). If lines 14a and 15, column (2), are net
gains, go to Part V, and do not complete Part IV If ine 15, column (3), is a net loss, complete Part IV and the Capital Loss Canyover Worksheet, as necessary

m Capital Loss Limitation

16 Enter here and enter as a (loss) on Form 1041, line 4 (or Form 990-T, Part I, line 4c, if a trust), the smaller of:
a The loss on line 15, column (3)or b $3,000 16

Note: If the loss on line 15, column (3), is more than $3,000, or if Form 1041, page 1, Iine 22 (or Form 990-T, line 34), is a loss, complete the Capital Loss
Carryover Worksheet in the instructions to figure your capital loss carryover

B 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 i1s entered in Part | or Part Il and
there is an entry on Form 1041, line 2b(2), and Form 1041, line 22, is more than zero.

Caution: Skip this part and complete the Schedule D Tax Worksheet in the instructions if

e Either line 14b, col. (2) or line 14c, col. (2) is more than zero, or

® Both Form 1041, ine 2b(1), and Form 4952, line 4g are more than zero.

Form 990-T trusts. Complete this part only if both lines 14a and 15 are gains, or qualified dividends are included in income n Part |
of Form 990-T, and Form 990-T, line 34, is more than zero Skip this part and complete the Schedule D Tax Worksheet in the instructions
if either line 14b, col (2) or line 14c¢, col. (2) 1s more than zero.

17 Enter taxable income from Form 1041, line 22 (or Form 990-T, line 34) _ ., . |17
18 Enter the smaller of line 14a or 15 in column (2)

butnotlessthanzero, . . ... .......... 18
12 Enter the estate's or trust's qualified dividends

from Form 1041, line 2b(2) (or enter the qualified

dividends included in income in Part | of Form 990-T), , | 19
20 Addlines18and19 . .. ......... 20
21 If the estate or trust is filing Form 4952, enter the

amount from line 4g, otherwise, enter0- _, , » | 21
22 Subtract line 21 from line 20. If zero orless,enter-0- _ ., ., ... ...... 22
23 Subfract ine 22 from line 17. If zero orless, 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 24?
Yes. Skip lines 25 and 26; go to line 27 and check the "No" box.

No. Enter the amount from line 23, . . . . .. ... ... ... .... 25
26 Subtractline 25from line 24, . . . . . . . .. 26
27 Are the amounts on lines 22 and 26 the same?
Yes. Skip lines 27 thru 30, go to line 31 |:] NO. Enter the smalter of line 17 or line 22 27
28 Enter the amount from line 26 (If ine 26 is blank, enter-0-) , . . .. . 28
29 Subtractline 28 from line 27 . . .. ... . 29
30 Multiplyline 28 by 15% (15) . . . L L. L e e e e e 30
31 Figure the tax on the amount on line 23. Use the 2011 Tax Rate Schedule for Estates and Trusts
(see the Schedule Ginstructions in the instructions for Form 1041) , . . . . . . . . ... . ... .... 31
32 AdAINes 30and 31 | . e 32
33 Figure the tax on the amount on line 17. Use the 2011 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 hine 32 or line 33 here and on Form 1041, Schedule
G, line 1a (or Form 990-T, INe 36) . o v v v v v ot et o u o e e e e o e e e e e e e es s e e e 34

Schedule D (Form 1041) 2011

JSA
1F1220 2 000

0818CP 7704 9/27/2012 5:28:22 AM V 11-6 58-207341-5000 PAGE 39




The France-Merrick Foundation, Inc.
52-6072964
Schedule of Grants Paid

Name Amount
9/11 MEMORIAL OF MARYLAND 10,000
ABILITIES NETWORK 500
ALDERSGATE UNITED METHODIST CHURCH 2,500
ALUMNI & FRIENDS OF RPEMS SCHOOL 1,000
AMERICAN BIRD CONSERVANCY 1,000
AMERICAN RED CROSS - CENTRAL MD. CHAPTER 8,540
ARUNDEL LODGE, INC. 40,000
ASSOCIATED BLACK CHARITIES 25,000
ASSOCIATION OF BALTIMORE AREA GRANTMAKERS 7,200
B & O RAILROAD MUSEUM 3,000
BALTIMORE COMMUNITY FOUNDATION 1,087,500
BALTIMORE HOMELESS SERVICES 50,000
BALTIMORE LEADERSHIP SCHOOL 2,000
BALTIMORE MONTESSORI PUBLIC CHARTER 100,000
BALTIMORE STATION 2,500
BIG BROTHERS BIG SISTERS OF CENTRAL MD 108,000
BISHOP JOHN T. WALKER SCHOOL 24,000
BOYS' LATIN SCHOOL OF MARYLAND 101,000
BRIDGES TO COMMUNITY 6,770
BUSINESS VOLUNTEERS UNLIMITED MARYLAND 500
CAL RIPKEN, SR FOUNDATION 50,000
CAMP PASQUANEY 3,000
CATHOLIC CHARITIES 10,000
CENTER STAGE 7,000
CENTRAL SCHOLARSHIP BUREAU 25,000
CHESAPEAKE BAY FOUNDATION 402,500
CHILDREN'S SCHOLARSHIP FUND 5,000
CHOCORUA ISLAND CHAPEL 500
CHOSEN CHILDREN USA 2,720
CHURCH OF THE NATIVITY 35,600
CHURCH OF THE REDEEMER 50,000
CITY NEIGHBORS CHARTER SCHOOL 50,000
COMMUNITY LAW CENTER 50,000
CONCERT ARTISTS OF BALTIMORE, INC. 25,000
CRISTO REY JESUIT HIGH SCHOOL 100,000
CYSTIC FIBROSIS FOUNDATION 1,000
DAYSPRING PROGRAMS 125,000
DUKE UNIVERSITY 50,000
EMMITSBURG OSTEOPATHIC PRIMARY CARE 23,000




EPISCOPAL COMMUNITY SERVICES OF MARYLAND
EVERYMAN THEATRE

FIELD SCHOOL

FRIENDSHIP SCHOOL

GARRETT-JACOBS MANSION ENDOWMENT FUND
GARRISON FOREST SCHOOL

GBMC FOUNDATION

GETTYSBURG COLLEGE FUND

GOVAN ECUMENICAL DEVELOPMENT CORPORATION

HAMPDEN FAMILY CENTER

HANDEL CHOIR OF BALTIMORE

HARFORD FAMILY HOUSE

HEBCAC

HIPPODROME FOUNDATION, INC.

HISTORICAL SOCIETY OF TALBOT COUNTY
HOMELESS PERSONS REPRESENTATION PROJECT
HOMEWOOD HOUSE MUSEUM

INDEPENDENT COLLEGE FUND OF MARYLAND
INSTITUTE FOR INTEGRATIVE HEALTH
INTERNATIONAL YOUTH FOUNDATION

IRVINE NATURE CENTER

JEWISH MUSEUM OF MARYLAND

JHU SCHOOL OF NURSING

JOHNS HOPKINS HOSPITAL

JOHNS HOPKINS UNIVERSITY

JUNIOR ACHIEVEMENT OF CENTRAL MARYLAND
KENNEDY KRIEGER INSTITUTE

KESWICK

LEBANON VALLEY COLLEGE

LITTLE SISTERS OF THE POOR

LIVE BALTIMORE

LIVING CLASSROOMS FOUNDATION

LOON PRESERVATION COMMITTEE

LOYOLA HIGH SCHOOL, BLAKEFIELD

LYME MD

MANNA HOUSE, INC.

MARYLAND HEALTHCARE EDUCATION INSTITUTE
MARYLAND HUMANITIES COUNCIL

MARYLAND INSTITUTE COLLEGE OF ART
MARYLAND SCIENCE CENTER

MARYVALE PREPARATORY SCHOOL
MCDANIEL COLLEGE

MCDONOGH SCHOOL

MERCY HEALTH SERVICES

25,000
250,000
6,000
100,000
104,000
50,000
1,000
100,000
3,000
10,000
65,000
51,700
3,333
668

500

700
12,000
200,000
700
5,700
25,000
1,000,000
10,000
300,700
30,000
100,000
25,000
1,000
50,000
30,000
6,000
500
1,000
700
56,000
3,333
3,000
300,000
500
102,750
100,000
50,000
200,000




MERCY HIGH SCHOOL

MT. WASHINGTON PEDIATRIC HOSPITAL
NATIONAL AQUARIUM IN BALTIMORE
NEW LEADERS BALTIMORE

NOTRE DAME OF MARYLAND UNIVERSITY
NOTRE DAME PREPARATORY

PAUL'S PLACE

READY AT FIVE PARTNERSHIP

ROLAND PARK COUNTRY SCHOOL
ROSATI-KAIN HIGH SCHOOL

SAINTS PETER & PAUL CATHOLIC PARISH
SALESIANUM SCHOOL

SHEPPARD PRATT HEALTH SYSTEM
SOME

SOUTHEAST COMMUNITY DEVELOPMENT CORP.

SQUAM LAKES ASSOCIATION

SQUAM LAKES CONSERVATION SOCIETY

ST. AGNES HOSPITAL FOUNDATION, INC.

ST. ALBANS CHURCH

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

ST. JOSEPH MEDICAL CENTER FOUNDATION
ST. LAWRENCE UNIVERSITY

ST. MARY'S PARISH

ST. MARY'S SPIRITUAL CENTER

ST. PAUL'S SCHOOL

ST. PAUL'S SCHOOL - BRIDGES PROGRAM
ST. TIMOTHY'S SCHOOL

ST. URSULA SCHOOL

STEVENSON UNIVERSITY

SUMMIT SCHOOL

TALBOT HOSPICE FOUNDATION, INC.
TANDEM FRIENDS SCHOOL

TEACH FOR AMERICA

THE 2030 GROUP

THE MARYLAND SPCA

THE NATURE CONSERVANCY

TOWSON UNIVERSITY FOUNDATION, INC.
TRUST FOR PUBLIC LAND

TRUST FOR THE NATIONAL MALL

TRUSTEES OF THE BCC SCHOLARSHIP FUND
U.S. LACROSSE FUND

UMBC FOUNDATION

UNITED WAY OF CENTRAL MARYLAND

25,000
50,000
100,000
20,000
100,000
1,000
50,000
35,000
5,000
500
668
700
50,000
2,000
100,000
1,000
2,000
60,000
30,000
1,000
50,000
50,000
3,000
500
50,000
80,000
25,000
100,000
1,000
100,000
40,000
1,700
1,800
50,000
13,334
2,500
2,000
100,000
100,000
20,000
20,000
2,000
30,000
118,667




UNIVERSITY OF BALTIMORE EDUCATIONAL FDN.
UNIVERSITY OF BALTIMORE FOUNDATION
UNIVERSITY OF ILLINIOIS FOUNDATION
UNIVERSITY OF MARYLAND FOUNDATION
UNIVERSITY OF MARYLAND MEDICAL CENTER
UNIVERSITY SYSTEM OF MARYLAND FOUNDATION
URBAN TEACHER CENTER

WASHINGTON COLLEGE

WASHINGTON JESUIT ACADEMY

WASHINGTON NATIONAL CATHEDRAL
WATERFOWL FESTIVAL, INC

WESTMINSTER RESCUE MISSION

WILLIAMS COLLEGE

WOODBERRY FOREST SCHOOL

WORLD WILDLIFE FUND

WYPR

YMCA OF CENTRAL MARYLAND

10,000
210,668
2,000
1,500
200,000
1,000
25,000
2,000
7,500
500

668
30,000
3,000
500
2,000
1,000
200,000

8,265,819




A8N

882'LvL
Ll

9¢
00¢g'l
$69'p
v.19
$00't
$26'S
Syl
gse'e
18S°1L
092’
086'L
l6¥'L
414
2e9'9y
00§y
008
eve'y
'y
08L'zt
(%73
0se')
Z89°1
8E6'1L
Sv6'c
€0
9v6'L
0se'ze
wnoaoy Buipug Ao

052'¢8l
ZLoZ/LE/S
eoueleg

uofjepasdag AD

sjesodsiqg

G94'2EL 05Z'c8l
- 8.9t S
- 'L S
- 00S'9 S
ov8'e 892'6 S
18% GZ6'L oL
£0L'e 110’6 0L
e’y 905'vL ol
685 G6S'L (]!
6.5'C FXAN:] ol
v9Z'L gee'e (1]
809'C - 1259 (o]
086'L 086°L S
Z£9'9 059'8 ]!
29v 29v oL
ze9'or Ze9'9r S
00S't 005t oL
008 008 o1
N 74 b’y o1
ovZ'y ovZ't ol
08LZL 08L'2) S
1573 1572 oL
0S2'L 0sZ'i oL
Z89°) 289°L 01
8€6'L 8€6'L (]!
Sbe'e S¥6°e (]!
£0€ €0¢ (o]
9v6'L 9¥6‘tL L
0S€°22 0S£°22 L
wnady :_mwm }soD
0zZL'9 oel'LLL
suonippy LL0Z/VI9
@dsuejeg

dnaig youzey Aq paiedald

lejoL
W400LT1S
Wd0011S
W400L1S
W40011S
W40011S
W400L1S
W400L1S
W400L71S
W4001L1S
W400L71S
n4ooLis
W4oot1s
Wd400L1S
W4001L1S
W40011S
W400L1S
W-400L1S
W400L71S
W4001L1S
DWOoOoL1S
W40011S
W40011S
W400L1S
W4001LS
W400L71S
W400L1s
AHOOL1S
WHO0LTS

L1L0Z/0E/6 Janiag Jeyndwo)

LLOZ/6LI6 Janeg sandwo)

LLOZ/LEIS Janeg seindwo)

0LOZ/LIE 05200044
8002/0£/60 0200044
8002/LE/0L 0£Z0004Wd
8002/L£/50 02200044
1002/91/01 01200044
1002/10/80 00200044
100Z/02/20 06100044
£002/¥0/90 08100044
¥002/61/10 02100044
£002/52/0L 0910004+
0002/52/L0 0510004Wd
Z002/01/L0 0v10004Wd
1002/4€/S0 0€£10004Nd
100Z/£0/€0 0Z 100044
1002/SL/10 04100044
000Z/51/50 0010004W4
6661/81/20 06000044
1661/0L/€0 0800004
9661/£2/01 0£00004W
Z664/L0/1L0 09000044
2661/62/90 05000044
Z661/L0/40 0v00004Wd
Z661/0£/90 0£00004W
Z661/0£/90 02000044
Z661/40/10 01000044

sainxi4 @ ainjiwing 000-0G2t
:O_un_._omwn # JUNOIDY

JUunoAYYy

Zi-Aen-1¢

paeMm||0Y J9SSY pax)d
uojJEPUNOS MOLUAN dueld




600 0L0 O0r0s8'tLL 6Z Liv'09L 000 096t 100 SN XO0LS NOWWOD ONI S30¥N0SIH OHONOD yv1ioasn ALIND3 asn Zioz/ess 5§050 NOLLVONNOA X¥OIRIEIN-3ONVIS
S0 0 900 11 500'88 95 9ve'oy 000 160°Z +0 SN 30LS NOWWOD ONI SWILSAS LINVAWNOD ¥v1oasn AllnD3 asn ziozies roso HLMONO dVD TTVINS VI8 - dWd.
80 0 800 00 08Z'0SI SBrLL'LLL 000052 S +ASN XO0LS NOWHWOD ¥V 10 T103dS dH0J L1SYONOD ¥VY1100 SN ALIND3 asn ZiouLes W50 NOILLVONNOZ MOIHIA-IDNVY S
8L 0 0Z0 00 269'9SE 00 256'662 000 000 00€ 21025414 0005 9 S 9 LL/10 YVND ANVAWOD dd00 LSYOW0D ¥vnoasn 3WNOONI a3XI1d asn ZLoz/Es YOS50 NOLLVONNOS XOIU3N-30NV
¥0 0 Y00 000F9'8L 96 ¥98'6L 000 008 +QSN HO0LS NOWNOD 00 JANOWTVd 3LVD10D ¥v110a sn ALIND3 asn ZLoz\es NOJS0 HIMOYO ON3AIAIQ LIS
420 8S¥5  S09l8'86F S8 v29'6rr 000522'8 L4HO MO0LS NOWWOI ¥ 48 NOW3HOIY IH3IONVNIL 310 ONVd SSIMS ALIND3 asn zZioznes WDS50 NOLLYGNNOS NORMIW-IONVHA
80 0 600 O0ZELL'sSL 09 1€E'65) 000 000'0Z} SEOTY 0182 L 184 £ Q3X1d SE/L0 IHO 1 ODVOIHO ¥v1ioasn IWOONI Q3xXid aQsn ZIoZNESs vO50 NOLLVANNOS XOIUHIW-ZONVYL
o€ 0 LEO 00 9€S'0SS 12 925'585 000 009'S §4 @SN ¥D0LS NOWWOD dHOO NOHAIHD Hv1oasn ALIND3 asn ZI0Ties NOSO HIMOYO AN3AIAIG LIS
ZL 0 ZL0 00 9P91'SLZ 00 20Z'10Z 000 000°00Z viozL9 0056 ¥ S6 ¥ ¥1/80 Q3WNIISNN HS dHOD EVMHIS SITHYHO yv11o0a sn IWOINI a3X1d asn zZioztes V250 NOLLYANNOA XOI3IN-3ONVHS
o0 Y€ 8rSSO'Ll 18 ISE'9Y 000 000'8L 1 QXH XO0LS NOWNOD IHNLINOMOV NHITOW YGOVYHD VY1100 OSNOX ONOH ALND3 asn Zi1ozines 1050 TYBOTO W8 - MOIEHIW-IONVUS
Lo L0 000SLY0Z 8E L16'62) 000 000' 10 @SN X¥O0LS NOWWOD dd0D 3N3IDTI0 ¥vi1ioa sn ALIND3 asn ziozes 5050 NOILVANNOA MOIHUHIW-3ONYHS
500 S00 6ryeg'es 055¢L 66 000 69¥'C 100 QSN XJ0LS NOWWOD INI NRIAYD ¥v1oasn AllNO3 asn zieuLes roso HLMOYO dv3 1TVAS VI8 - 3WJ|
S0 0 S00 000:6'98 8Z S6¥'9L 000 00t'€ ££0 QSN HIOLS NOWNOD V¥ SSVI0 dHOD OLVD Y1100 SN ALIND3 asn ZIouLes NOSO HIMOYO ON3JIAID LIS
€0 PLO  BPO¥L'LPZ ¥1.298'2Ht 000 889°Z AdN YI0LS NOWNOD dH0D NYIYWVIVD ¥v1I0a sn AlIND3 asn ZiozZnes roso HLMOYD g3 TTYINS VI8 - JNd
00 0 000 0082 19 £55'02 000 SYINLUV FUNLNIA LSATVLVD ¥v1104d sn ALlno3a asn zZiozess 4080 NOILVANNOA NOMHIW-3ONVA
£0 0 €00 21801 L¥ 18 €60'rY 000 89¥'L 10 ASN ¥O01S NOWWOD di0D TYAINYYD H¥vToa sn ALIND3I asn zZIoues 1050 TVEOTO WOB - MO IN-IONVYS
¥Z 0 §20 00SIE'LLY 95 0Z0'evE's 095 0Z0'EYE’L d11ONNd FUALONPLSVEINI AONI TIEMNY INOLSHIARYINIATIVO ¥v1i04a sn ALIND3 asn Zioznes 4050 NOLLYANNOL MO IN-IONVIS
e LLO  0098r'YEl 0Z 8Z¥'263 000 00L'Y AdN YO0LS NOWNQD INI HLTVIH TYNIQHYD ¥v1ioasn ALND3 asn 2L0Z1es NOSO HLMOYO ANIAIAID LIS
3% TLO 91 958'20Z 28 Z66'592 000 9552 $0 SN X201S NOWWOD ONI SOINVYID 08YVYD ¥v110a sn ALIND3 asn zZiozes roso HLMOYD d¥D TIVINS VI8 ~ JWd
vERA €LZ 51568'v98'y 00 0600'000'S 929 6¥E'LES SIHSHINLYVA GILNIT dOLI LW OWI NVIGHVND TYLIdVD yviieasn AlIND3 asn zZ10zes 8350 NOILYANNOI MO IN-IONVYS
S0 0 192y 8E922'G8 81 18)'88 000 £9E'C AdN YJ01S NOWWOD S30UN0SIY TWHNLYN NVIQVNYD ¥V T10Q NVIAYNVD ALND3 asn zioznes 1050 TWHOTO WOE - HOMYIW-IONVYS
€L 0 €L0  00SEL'¥EZ 91 848702 000 052'C S @SN ¥O0LS NOWWOD V SSVTI di0D NYIWHOI NMOHE ¥v1ioasn ALIND3 asn Zy0zes Woso NOILVANNOJ MIIddIN-3ONVHS
B¥ O 60 00ZZy'ecs £¥ 808°0SE 000 000°000°} d717 9002 SHINLUVE FUNUINIA HLMONO AHOSIAGY NMOUB ¥v1ioasn ALINO3 asn Z1ozes 4060 NOLLYONNOL NI IN-30NVY S
#0 0 Y00 180260 69Z18'104 000 248 MO0L1S NOWWOD ONI LJd0Savou8 yvnoasn ALIND3 asn zioz/Les roso _ H1MOUYO dVD TIVINS VI8 - JWd
20 0 100 0059i'9ZL 06 665'LZt 000 008'€ 1000 GSIN HO0LS NOWWOO ¥ 10 dHOD WOJAVON8 H¥v1ioa sn ALIND3 asn ziozies NOSO HIMOMO ONIAIAIQ LS|
41 O B6E0Z ZL8SL'1)E 6Z 08} 'Z0E 000 0549 SZ d899 XOOLS NOWWOO O1d 00JIVEOL NVOIHIWY HSLLINE ONITYILS ANNOd ALIND3 asn ziozes WOso NOULVANNOZ XOINYIW-IONVYL
0L 0 010 05980'sl 08 2£0'994 000 000°0S} 0TOWSH L 05286 529 5 0Z/1 1 QIUNDISNN HS d1 STLUIdOUd NOLSOB ¥yv1iog sn INOONI 914 asn ZLozZ/Less v3Js50 NOLLYONNO4 ¥IIY3A-30NVH |
8€ 0 6E0 00 16L'08% 00059 ¥S5L wor QNNG TVNLAW 077 AN OHIGYNVd HALYM N8 ¥viioasn ALINDI asn Tiozhes 4050 NOLLYONNOZ HOIUIN-IONVYS
¥0 0 Y00 00€£89'29 29iL'iL 000 004t UAV QY NOdS QLI NOUTE dHE ¥v1ioasn ALIND3I asn ZwWzess NJSO HLMOYO GN3QIAIQ LIS|
90 0 900 00 081'90L 00 216'66 000 000°001 SloLLe 0002 € T £ §1/20 QIHUNOISNN S ONI AVMVHLVH JUIHSHY39 Hyv10a sn IWOOINI 03X1d asn ziozes vI50 NOLLVANNOA MDIHHIA-IONVH S|
S0 0 500 00¥9C'18 L€ 06¥'s8 000054 ¢ £€00 SN XJ0LS NOWAOD 8 10 ONI AVMYHLVH JuIHSHYIE H¥Y1I0a sn ALINOI asn ziouies WOs0 NOILYONNOS ¥OIMYIA-IONVHL
6E 0 OYCc  0000bELL 90 805'029 000 8 SQSN MO0LS NOWNOD V 10 ONI AVMVHLYH SHIHSHY3S yvioasn ALIND3 asn ziozes W50 NOILYANNOS HORUIW-FONVYL
(4%} ZTLO  00Z00'LLZ 002ZZ2'202 000 000°00Z 0Z0ZS L8 0SLES 52€ S 0Z/80 QIUNDISNN HS NOILVHOLHOD (WM) ATTHYIS y¥v11ioa sn JAWOINI Q3XId asn ZIoues V350 NOILYONNOH XOIHIN-IONVY
010 0L0  0Swil'ell ¥ 865'821 000041 10 @SN X¥O0LS NOWWOD ONI ATddNS ONIJ00H NODVIE ¥v1ioa sn ALIno3 asn Z1ozies S350 NOILVONNOZ MO IN-IONVL
¥0 0 Yy  PLELLSL 0z 128'29 000 €00°4 N3 HI0LS NOAWOD OV IXNYIM NIHOLOW IHOSIHIAVE AONIYHND OMN3 Allino3a asn ZowLes 1950 IVEOTO WOB - HOIYIW-IONVES
60 0 0L0  0080LZLL 56 766'891 000 00¥'E 1QSN XO0LS NOWNOO IONI TYNOILYNYILNI ¥ILXvE yvoasn AUND3 asn zouies NJS0 HLMOYD ON3AIAIQ LIS
€10 rLO  00288'592 00 0S¥°1L6¢ 000 000'002 8102518 0008 9 29 81/60 YYD ANVANOD D71 IONWNID YN XIIYHVE ¥yvoasn JWOONI Qaxid asn Ziozies V50 NOILVANNOA XOINAW-3ONVHY
€0 0 €00 00€¥8'8S o8 ¥Zi'veZ 008 #Z1'r€Z dIHSHINLYVA QILIWIT 371 (IHU ONNE SHOWILTVE ¥VYT110a SN ALIND3A asn Zioznes 4960 NOILVONNOS XORAIIW-3ONVHA
9L } Z8L 00 LEV'6EZ'E 79 ¥S8'95E'E 000 000'000'S X TVLIdVD NIVE X TVLIdVO Nive HyY1104Q sn ALIND3 asn ZIoHIes 4250 NOILVANNOA XOIHY3IN-IONVYL
S0 0 019 808ZI's6 59 899'801L 000 959'T2 520 d99 NOOLS NOWWOD O1d SWILSAS Ive ONITY3LS ONNOd ALIND3 asn zZLouies 1050 TVE0TO WIS - NOHHIN-TONVYES
90 0 €89  VLSET'LIL ¥816.'48 000 659°Z1L AdN %3018 NOWWOD YdS ONIGTOH 1NNIZV AONIHYND OYna ALIND3 asn zZLozies oS0 V0D WOE - HOIHAN-TINVYA|
90 0 900 00SI5'604 S8 EVF'SLE 000 004’2 1 @SN XI0LS NOWWOO ONISSID0Ud V1iva JiLVWOLNY ¥VTI0a SN ALND3I asn zioz/es NJS0 HLMOYO ON3QIAIQ LS|
80 0 900 00 BOE’0SL 19 66)°251 000 009'2 1ASN XO0LS NOWWOD INI ANOLNY H¥v1oasn ALINDI asn ziozes NOSO HLMOYO GNIAIAID LS|
90 0 200 BOE69'8YI 9L 591'88 000 99Z'Z 10 SN XD04LS NOWWOD ¥ ONI dNOYD TWLIdYD LNIJSY V1104 SN ALIND3 asn zioznes roso HIMOHO d¥I TTVWS VI8 - dWS
¥0 0 ¥00 96 165'ZL 12 9Z8'8} 000 ¥65°St 10 ASN XJ01S NOWWOD dHOD S1INJHID OHOIW Q3Nddv H¥vT110d sn ALNDI asn zZLoznes roso HIMOYO dVI TTVINS VI8 - JNd|
20 0 400 009Z0'9Z} 09 ¥a¥'9EL 000 00Z'ZH +0 GSN XO0LS NOAWOD ONI STVINILYIN QII1ddv ¥v1oa sn ALIND3 asn zZoues NJSO HLMOYO aN3AIAIG LIS
600 800 OrvaL'iol IS tY6'rrL 000 082 AdN YO0LS NOWWOD IN! 3ddv ¥vTIOG SN ALIND3 asn Ziozes NOSO HLMOYS GN3QIAIQ LIS
¥0 0 Y00 00Z¥Z'tL 6€ £20'88 000 008 579 SN HJI0LS NOWWOD d¥00 FHOVdVY H¥v1oasn ALIND3 asn ZL0zLes NOSO HLMOYO ON3QIAIQ LIS
400 00 o0cei6'vZl 94 ¥SE'LYL 000 SES'L 529 SN ¥J0LS NOWWOD 80D JHOVAV Hv11040 SN ALND3 asn ZLoziess S0S0 NOLLYONNOD ®OI83In-IONVYS)
00 0 oco ooo0 00 1+9'162 000 L d 1 TVLUdYD W3HINY yv1oasn ALINDI asn TS 4350 NOLLVANNOA XOIHH3N-3ONVYS
00 0 0g0 000 98 966'6668 042 80£'8.S 1)) VLYY W3HINY ¥v1ioa sn ALINO3 asn zZLoues 4950 NOILVANNOA MOIMHIN-3ONVYS
€€ 0 Y0  05.81'009 20 888'69¢ 000 002'8 10 @SN MOOLS NOWWOD ONI SASNY Hv104a sn ALIND3 asn ZIozLes 5050 NOLLVYONNO MOIMHIN-IONVYL
S0 0 900 9279066 8691've 000 ¥89'C 8900 SN XO0LS NOWWOD INI NNV yvmoasn ALIND3 asn Z1zes roso HIMOYO dVvO TIVWS WIB - 4Wd
4L O 810 00508'FIE 85 192 992 000 059'¥ YaV ¥AV NdS AJFENI HOSNS HISNIHNY yv1odasn ALlINO3 asn ZLouies Woso NOLLVANNO4 MOIHYIW-TONVHL
800 800 009Si'9v) S2294 264 000 050° +0 SN XJ0LS NOWWO3 ONi TYIONVYNIL 3SIHd 3NV yv1loasn ALINO3 asn zLZNES NOJSO HLMOUO AN3AIAIQ LIS
40 O 200 OZTSLL'EZH LE ZIE'9EL 000 €16'1 $0 OSN MJ0LS NOWWOD dHOD dNOUDIYIWY ¥vmoasn ALIND3 asn Zioznes 1250 HLMOYD dVD TIVAS Vi - JWd
€L 0 €10 0P EYa'oez 56 528'S01L 000 555'€ 10 @SN LIFY dHOD HIMOL NYIRIIAY Hv1ioasn ALND3 asn ZLozes §050 NOLLVANNOS XOIHuIA-IONVHL
400 100 TZOLY'EZH 8y saL'irl 000 ¥SS'y L0 SN XJ01S NOWWGD NOLLYINAQT J118Nd NYOI¥INY d¥voasn ALND3 asn ZWozies §0S0 NOLLVANNOZ MNOIYAN-IONVHS
04 O 0b0 05519'v8) 92 L£1'58) 000 00005} gLoTELE 0000 £ 4 91/E0 IHUNDISNN US 0D SSIUAXI NVIIHINY ¥vnoasn JINOONI a3xId asn zwoaes V250 NOILVONNOS MOIHEIA-IONVYL,
SL 0 910 00SEr'6LZ 00 092792 000 000'0SZ ozozowe 0900 S S 0Z/E0 YVNO ANVANOD AD 30 GVS TIAOW YOIIINY yvT100 SN AWOINI Q3axI4 asn zZiozes ¥350 NOILYONNO4 O3RNV
81 0 8L0  0SZr0'9rt 80 6¥6'c6Z 000 05204 EEE SN XO0LS NOWNOO INI dNOXD VIHLTY ¥v1oasn AND3 asn zZioz/es OISO NOLLYONNOS MIIHIN-3ONVAS
€00 €00  00000'0S 00 000°0S 000 000'0S QNN WALNA HSYD WN041V1d JdS JIVSONYHJ TV ¥v11oa sn ALIND3 asn ziozies 4050 NOLLYANNOZ XOIMNIN-IONVIS
0Z L ¥ZL 00BEBZETE 00 000'000'2 000 000°0Z ANIFWASIANI FALLYNHAL TV 977 dNOUO XIMLIWVHI TV ¥vTioasn ALIND3 asn ZiouLes 3050 NOLLVANNOD XOIHHIW-IDNVAL
9t 0 910 00S58'162 00SrL'i9e 000 000052 9L0Z/Li¥ 00SLS SL.6 940 IUNIISNN YS ONI NvOHTTTV V104 sn IWOOINI QaxId asn ziozes V350 NOLLYANNOD MIRHIW IONVHS
SET €rZ 00 19L°T¥E'Y 00 000°00E'Y 918 Z58'€2 QALORLLSIY NON SN V¥ 10 QALININ IN18T1TY yv1ioasn ALINDI asn Zi0ozZnes 4050 NOLLYONNOS XOIU¥3In-3ONVYS
S0 0 8L82 LEOIE'EE 9¥ 89L'6¥ 000 000'¥S $000 QXH XO01S NOWWOD 011 KO0 VavEITY dVT100 ONOX ONOH ALIND3 asn ZLoues 1050 IVE0TO WOB - ¥OIRSHIN-IONVYS|
o 100 00SZL'El 00 085'9 000 L ADV Z + | ON SNOS + NMOUE X3V yviioasn ALIND3 asn ZIoULES 4050 NOLLYANNOS HORIHIW-IONVHS
ZL 0 €40 008605 L22 LiZLee 000 000'000°t d71811 ANNd INJAQY ¥vroasn ALND3 asn ziozies 4950 NOLLYONNOL MHIH3N-JONVYL
€L 0 €40 05 10E'SET 86 520's92 000 050°8 10 SN XO0LS NOWNOD ONI NvHLaY ¥voasn ALIND3 asn zZiowwes S350 NOLLVANNOZ XORIW-3ONVYES
90 0 800 0SZel'80i 9z ¥29'26 000 586'} 10 SN X¥O0LS NOWWOD ONI SONVHE ALINOY ¥vmoasn ALND3 asn zZIozes rs0 HIMOYO dvO 1TYIS VI8 - JW3)
S0 0 S00 re8iZYe 28 60T'LLL 000 8LL'Y $00 SN XOOLS NOWWOD ONI 1aXOVd IWOV V1100 SN ALIND3 asn Z1oz/\es 150 HLMOYO d¥D 1TVNS VI8 - JWd.
(1) LLO 00 %2520 ¥4 612'96) 000 008'Z 45 0E4HD ¥I0LS NOAWOD QL1 30V V1100 8N ALINDI Qsn zZroznes NOSO HLMOYO ON3QIAIQ LS
€S 0 Y50 00148 ¥96 0Z 1€2'910°) 00Z LEL'9L0'L JIHSUIANLAVD QILIWI d1 11l SHINLYV 3aVI00IV ¥VTI00 SN ALIND3 asn Zi1oz/es 4250 NOILVANNOA HOINYIN-IONVY S
€L 0 €L0 00028 6E2 1€ 579'¥Y2Z 000 00Z'¥ § 2200 QSN XD0LS NOWAOD ¥ 13 01d IUNINIDOV HYI110a sn Allno3a asn Ziozes NISO HLMOYO AN3QIAIQ LIS|
¥0 0 §00  00.zZE'08 TLLIVTEL 000 00€'} AdN YJ01S NOWAROD STROLVHOEYT L108EY V1104 SN ALINDI asn ziLozners NOso HIMOYD GNZQIAIQ LIS
, 90 0 600 00BEB'LS) L2 Z66'ESH 000 0084 £0 @SN HO0L1S NOWWOD 00 WE dvrioasn ALND3 asn ZIoZIES NJSO HLMOYO GN3QIAIQ LIS,
Zs O TLO  00BYOTIT (474424 000 568'9 100 SN HOOLS NOWWOD dNOD SWALSAS Qe yv1ioasn ALINDI asn Zi1ozes S50 NOILVONNOL MOIMu3IN-3ONVHES
[ditio % 1IN0 %  8MUA JOEy savg 1903 [7j0) setg uopduosegq je Zousiung w00 S8R|D sSEY ®poD #jeQ JO Sy Jequiny pung siimy Jjebwuey
{SUGIION / S3UN Aaueung
Lol |

fejeg juaunsaay|
UOEPUNOS YolIBK-aouRIY




60 0
€L 0

90 0
1o
0t 0
90 0
200
0Z 0
S0 0
€20

g
50 0
200
50 0

80 0
€00
90 0

324
L0 0
110
o
0L 0
0l ¢
60 0
€10
90 0
600
S10
St 0
¥0 0

010
€10

L]
o
1e0
800
800
0z o
900
o
o
€10
500
200
500
o
010
600
06 42
€0
200
1.4}
0t 0
S0S
L0
[:24

9 iv
tto
$00
810
800
o
oo
o
9L0
521
ez
8L O
800
€00

€0
8oo
zoe

810
€10
200
gto
99S1
8L
iz
900
€10
9¢
88§
200
810
Lo
Ho
0o
oo
v o
900
600
si0
810
s00

09 0r0'ELl
00 ¥P1'SE2
1€ RIT'SL
z10Za'LLL
05 S5£'96)
09 SE0'}SS
¥9 256'04
9¢ £5E'9EL
00 940°Z9¢
81 €E9'88
00 ¥25'2Z¥
-3 714
00 6868'062
00 16918
Q0 0SE'EZL
59 599'99
00 1¥9'e2y
oy 9Y0'SL1
66 502851
9z Z69'0L¥
05 629'rZZ
00 9£€'8Z
66 ¥EV'6L
8 Z6E'LLL
€2 ¥20°266'2
00 918'S¥Z
rocle'sL
96 118'S
98 6£6'19
00 241'56)
89 £61'568
05 £29'842
18 798'2€)
00 916'641
00 99Z°LyL
00 ZL9'1 44
TTTOY'LT
00 $22'222'2
00 668'19)'y
0¥ 508'8Z¢
TE0BE'YYL
26092'18
00 88¥'0L
05 ¥E¥'0SS
05 991'r¥i
€S PLL'TS
§6209'20%
70 502°€2
05 2ZT'TEE
00 095'1Z5
O 16£°12L
00562'168"t
00 058 89
SL918'YeY
18 026'€9
woolL'L
68 B9L'EE
00 ZE6'P9
0020L'LLy
00 610'CLY
§550Z €It
00 Z28'92Z
oy ¥29'se
002Z+9'b2}
92 650'YvZ
8rz9s'iih
2Z ¥i0'0e8'y
00 81¥'€0L
00 12212
15 0E0'e9
00 086'0Z1'04
00 9ZE'0EL
00 500'642
00 ¥92'981
08 982084
0z 29Z'e8t
8P LIETL)
05 6¥9'crZ
00008241
05 92£'59¢
05 ZZL'ELZ
0S 249182
ST 156'L8

2€ 9862}
69 ZEC'STC
69 255'25
ze 522
0 866'62L
¥ 0L9'P8L
19 1E0'Y9
€0 0£8'08
01 920'29¢
1€ £02'98
00 00E"0¥
€€ P2E')
69 £12'262
11 188'c8
0Z BOL'LLE
€€ 569'88
8E61Z'9
¥ 515'59L
¥} 82€°20L
S 206'c9V
9 166851
00 292'82
89 £Zr'L8
9v 098°EEL
€T Hr0'8LS )L
00 BOE'S0Z
SLZe2'vy
000

85 £66°001
9 16£'002
SLeer'ie
00 000°052
6ELII'OEL
1S 188581
98 £0L'SEL
15 2€8'894
SZ 8Y0'081
26 €20'¥60°2
61 908'828'Z
PZOLLVAY
S¥ ZEL'261
£ 241393
6 ¥50'08
00 650'6¥5
E€ 80Z'0EL
20 15¥'88
26 L68'8Y
16 1€2'8L
00 516'€92
00 S¥9°CLS
£ZSPrviL
00 £11'509
¥EBza'eL
61 £96'€S€E
¥Z ¥86'26
srezi'l
€0 L05'26}
12 55¥'92
05 ¥29'¥BlL
95 IEL'ELL
£ 155'292
80 208'542
00 000°0¢
LE 59¥'551
0Z LOL'EIZ
19 125'68
00 000°000'S
¥i BEE'ELL
z9 68Y'YYL
¥ 229'001
00 000'000'01
09 556'0¢4
81 5€6'91C
11 E68'LLY
86 880°2L}
1S Z8y'9g)
65 259'1E1
8V 5L4'901
0Z5¥9'0
05 260794
9L 08¥'€9Z
9z B¥6'BLl
€0 ¥52'6F

000 £04'9
000 00}'6
000 £18'}
000 252's
000 S8¥'0L
000 567 &
000 86Z'L
000 2EV €
00} 920°29¢
000 ¥65'Y
Q00 000°00¥
000 029'0%
000051’y
000 Z06'C
000 005'Z
000562
000 000°000°L
000084’
000 621'Z
0006528'L}
000 06¥'}}
000 008
000 8LY'9
000 ZZS'y
£EL 151°694
000 000'00Z
000 62¥'¢
000 2¥E
000 000'r9
000 000'00Z
000 L¥Z'Z
000 000 052
000 £¥8'9
000 004 ¥
000 00¥'L
000 000051
000 Zrv'e
025 €20'760'T
064 908'829'2
000 080°9
000649°C
000 ¥8L'E
000 00Z'Z
000 000'055
000 0s€'}
000 ££5'E
00059¢'L
000 ¥8€'S
000 000052
000 000 005
000 0LE'9}
000 L11'509
000009’}
000 529'Z}
000 €%'04
058 ¥68
000 99602
000 00¢'}
000 000'0SH
00000L'C
000 558'%
000 00L'y
£00 000°0E
000 008'}
000 052'04
000 869'y
686 860'99C
000 00F'}
000 08+'8
000£89'Z
000 000°000°0}
000 008°Z
000 02

000 008'€
000 ZHb'y
00008 2
000 ZEE'T
000 506'%
000 009'L
000 000’05}
000 000°05Z
000 055'y
000 52¢'}

10 OSN ¥O0LS NOWROD OYD JONIDITIALNI FALLOVIIUNI
100 SN XO0LS NOWWOD dHOD TILN)

+00 SN XJ0LS NOWWOD d¥0D YOILYWHOAN!

100 SN XHJ0LS NOWNOD dHOD ALADNI

AdN MO0LS NOAWOD ONI IA

1 QSN YJ0LS NOWWOD INI S3RI0LVE08Y] XX3aI

1 @SN Y3018 NOWWOD IONI SANOLVEOEY XX3a1

10 @SN X¥DO0LS NOWIROD dH0D X301

LSNI OI7044LH0d AUNSYIUL 1)

UAY HOV IHYOSNOGS OTd NODI

529 G EL/ZL WYNO ANVANOD NOLONIWTIM 11

¥V1100 ONOX ONOH

HASN MI0LS NOWWOD ONI TWNOILYNYILNI 1T3MAINOH
1000 ASN XOOLS NOWWOD INI AVMVIWOH

50 QSN XO0LS NOWINOD ONI 10430 INOH

10 QSN XOOLS NOWWOD dd0J SONIQIOH SWH

dTAl SHINLYV TVLIdVD ONVIHOIH

10 SN XD0LS NOWNOD dH0D 130X3H

10 @SN XJ04S NOWWOD ONI NIHOS ANNIH

9 18N ¥O0LS NOWWOD AN ONIGTOH NIXINITH

£0 QSN HOOLS NOWNOD dNOXD SIDANIAS INVIHLTVIH
S QSN YO0LS NOWNOD INI O¥ESYH

AdN MI0LS NOWWOD dd0I ONOWVIT NOLSNIM A¥EVH
10 SN HOO0LS NOWWOD TYNOLLYNYILNI NVWHVH

SNI 04 TYNOILVNYILNI HOBHVH ONNd TVNOLLVNYILNI HOBHVH
#8 9 81/40 MVNO ANVAWOD dHOD 31D

S ¥N3 XO0LS NOWNOD VS S1041MO

HO01S NOWNOD 8 VS $10414D

AdN ¥J01S NOWNOD QL ¥IVdQo0D

YVA ¥1/20 G3YNIASNN HS ONI dNOUD SHOVS NVWAT09
AdN XJ01S NOWWOD ONI SINIWAVL VB0

ZSP ¥ 12/80 SANOE MIAINN NOLONIHSYM 394039

10 @SN XJ0LS NOWINOD Q171 LJOVdNID

4+ @SN MD01S NOWNOD ONI STHAN WHINID

90 @SN ¥O0LS NOWWOD 0D J18L3313 TVHANID

§ S 0Z/10 QIHUNDASNN US dHOD dvD D13 TVHANID
1000 @SN XJI0LS NOWNOD INI 380¥d N3O

1Al NN ALTYIY W3O

d71Il NN ALTVIY W39

10 OSN ¥O0LS NOWNOD ONI YIANIQ HANQHVO

10 @SN XI0LS NOWINOD ONI ¥3ANIQ HMINQHVD

100 SN XJ0LS NOWWQD V SSV10 dH0D JOLE3INVD

1 SN YO0LS NONKROD HIddOD NVHONIW 8043304
S.LE 0 ¥1/Z0 STLON OVI 210Q3NI

£ QSN XJ0LS NOWWOD ONI S30UN0SI NIDINVEL
ADOLS NOWKOD QLT 0D DIMLITTI ¥IALSOS

HAV HQV 45 X3IW OJIWONODT OLNINOS

HAV HAY ¢S STIDOTONHOIL 1INV

9 61/10 ¥vNO ANVAWOD d¥00 X3Q34

S21 £ €1/Z1 SONOS XNVE NvO'1 IWOH Tv§3a34

10 QSN HI0LS NOWWOD OO TWNILSVH

d7) SYINLYVA LSNI V.LIVI ROTTVHVS

10 SN MO0LS NOWWOD ONi HSVM LLNI SHOLOAdX3

10 @SN XI0L1S NOWWOD ONI HSYM LLNI SHOLIQ3dX3
AdN X201S NOWNOD ONI 0JdX3

ADNZHEND OWN3

§ OXH ¥D01S NOWNOD QL1 SONIGIOH 118ds3

AdN %DO0LS NORWOD dd00 103

25 0Z/60 YVNO ANVAWOD ¥IH0 SLONA0Ud ISIHdEIIND
§ @SN O0LS NOWNOD 03 DI¥1D313 NOSHIWI

LQSN HD0LS NOWWOD INt 81003

€ QSN YJ0LS NOWAOD SHNOWSN 3a (13} INOd Na

602 ¥ QX114 TUZI NIOSIA IS XVL INODNI VIBNNI0D 40 LS10
HAVY ¥AY AAHOSNOCS O1d 039v1Q

BISE68 dOO XOOLS NORWOD O1d 039VIa

BILSEE8 dE9 MO0LS NOWWOD O1d 039vIa

4O NS SLINYVIN ONIOYIWI V40 dVI TIVINS SLIXNYVIN ONIOYANW3 V40
1SN XJ01S NONNOD 02 + 34330

10 @SN XO01S NOWWOD INI SONITIOH XoVdlY3Tvaa
§27UN3A XO0LS NOWWOD O1d 22a

SYINLYVC LSN! ¥INIWII NOSTIAVA

10 QSN ¥J0LS NOWWOI dHOD NHYWIHVO SAD
ANIWIOVId 3LVAIND 0T SHOLSIANI LdW3X3T 118D

T QSN MO0LS NOWWOO J7d NIIAIA0D

10 gSN YJ0LS NOWWOJ ONI 3DONVAOCD

10 Q5N ¥D0LS NOCAWOO ONI dNOUD MVLSOD

10 SN XJ0LS NOWROD ON) dNOYO ¥VLSOD

20 ¥N3 XO0LS NOWNOD A N SIROLVHOEYT 60D

10 @SN %J01S NOWWO? O1d SIIILSNANI ¥34000

St 5 0Z/Z) WYND ANVIWOD OHO ADHINT NOILYTIALSNOD
S #1/Z1 QIUNDISNA YS SV TVHNLYN GILVANOSNOD
100 QSN XI0LS NOWWOD INI S3ID0TONHIIL HNINOD
100 @SN HI0LS NOWAOD IN! SFIO0TONHIIL HNINOD

eLoZTVTY 0s29S

BLozSLHY oor8 9

rouz 0000

$202/51/8 243 2 4

ozozeiL 000S &

vz 0S.€0

8LOZSL 00008

Pt 14 oszZL e

0zoz/Me 0002 S

zZoUWTY 060L ¥

ozouie) 00Si §
riozizL 0000 S

yvrioasn
VY100 SN
¥VYT10Q SN
¥V10a sn
¥Y10a sn
¥v1ioq sn
¥vmoasn
¥vTog sn
¥V1104 SN
¥v1ioasn
HY10a sn
HYT100 DNOXY ONOH
wv11oasn
¥v104a sn
¥v1100 SN
wv1ioa sn
¥V1I0Q 8N
¥yvToasn
V1104 sn
ADNIHNND OuN3
¥vnoa sn
yv1ioa sn
HY1104Q NVIOVNVD
dv1104a sn
¥YTI0a SN
Hv1100 SN
AONIHYND O¥N3
AONIHAND OAUN3
HV110Q IHOLIVONIS
yv1ioasn
¥voasn
¥vy1oa sn
¥yv1ioasn
yvroasn
¥v1104a SN
V1104 SN
¥viioasn
¥vy1T0a sn
HYTI00 SN
HvYTI00 SN
Hv1oasn
yv1ioa sn
yvnoasn
dv1io0a sn
¥vnoasn

N3A ISINVAVl
dv1ioasn
¥v110a sn
¥vnoasn
¥yvTioasn
wvroasn
yvTi0Q sn
yvrnoasn
¥v1oasn
Yyv1ioasn
AINTHIND OdN3A
HVTI0Q ONOX ONOH
yv10a sn
yvnoasn
¥v1oa sn
YY1100 SN
¥yvTIoa sn
vmoa sn
yv1ioasn
ONIMHILS ANNOd
ONITH3LS ANNOd
dvriod sn
dv110a sn
yvrioga sn
ADNIHENO O¥N3
¥v110a sn
yv1oagsn
yv1ioq sn
yvY104a sn
dvnoasn
yY110a 8N
¥yviioasn
dvToasn
¥v110Q sn
¥Y100 SN
uviioasn
yvlloasn
¥vioasn

ALIND3
ALIND3
ALNDI
ALinD3
ALNDA
ALIND3
ALIND3A
ALIND3
ALIND3
ALNDA
INOONI a3X1A
HSVYD

ALINDI
ALIND3
ALlnD3
ALINDI
ALIND3
ALIND3
ALIND3I
ALlnD3
ALNDI
ALNDI
ALIND3
ALINDI
ALIND3
IWOONI Q3XI3
ALIND3
AlLIND3
AliND3
JWOONI aaxi+
ALNDA
INOONI gaXid
AlLIND3
Alno3
ALIND3
IWOONI QX3
ALINDA
ALIND3
ALino3
AuNnDa
ALINDA
ALIND3
ALINDI
JWOONI Q3aXid
AlIND3
ALND3
ALIND3
ALINDZ
IWOINI Q3aXId
INOODNI A3XId
AlLIND3
AlND3
ALINDI
ALIND3
ALINDI

HSVO

ALno3a
ALIND3
3WOONI Q3xXid
ALIND3
ALINDI
ALIND3
3WOONI Q3axXI3
ALINDI
ALIND3A
ALlno3
AlND3
ALIND3
ALND3I
ALND3
AUND3
AllnD3
ALIND3
ALINDY
ALIND3
ALINDT
ALIND3
ALIND3
ALIND3
3NOONI aaxXI4
AWOONI g3x1d
AUND3
AdtnD3

asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn

ZI0UEIS
ZLOTLES
ZIOZ/IE/S
THOULES
ZLOZL S
Zh0Z/LeS
HOULES
ZLOTLES
CHOZNES
TLOZLES
ZI0Z/ES
cIozNnes
CL0TLES
zLoues
THOULESS
ZIOZILESS
ZH0ZIES
ZIOZLES
ZI0ZNESS
cIoznes
zIoZnesS
ZLOZNES
ZIOTNES
ZI0ZHES
THOZILEIS
ZLOZNVESS
TLOUESS
ZIOZNES
ZIOTES
TIOTIESS
ZIOULES
ZI0ZES
ZHOTIES
ZIOZNESS
CIOZLESS
ZLOZNES
THOZNESS
ZIOZENS
ZLOULESS
ZHOZNESS
TIOZNESS
Z1oZes
zZioznes
ZIOZ/VE/S
zIoZNES
LS
THOZNES
ZHOZESS
CLOULES
CLOULES
TIOZLES
ZHOULES
zLoznes
TIOUIES
ZLOTILES
CHOTLES
CLOZ/LE/S
ZH0ZLES
SHOTLES
ZIOZNLES
ZHOULES
THOZLES
CIOZ/LESS
THOULES
C10Z/LES
ZIOZIES
0TS
CLOZIVESS
ZHOZNES
0TS
ZLOUNES
TIOZNESS
CL0Z/NESS
ZYOULES
ZI0Z/LENS
ZIOTLEIS
ToeNes
ZIOZIESS
Z10Z/LE/S
LS
ZIOUIESS
CLOZNES
SLOUVESS

ras0
VYOs0

NOSO
NOSO
Y50

aoso
Qaoso
5050
ros0
roso
NOSD
¥os0
NOSO
1050
1050
1250
v250
V50
§050
4050
NOSO
§350
roso
1050
1050
NOSO
Y50
NOSO
S9S0

VOS50
NOSO
WOS0
1050
8950
NOSO
5050
1050
1950
NOSO
Qos0

roso
5250
ros0
5050
NOS0
vOs0
vOs50
£050
1350

HIMOYO d¥0 TTYINS VIB - JNd
HLMONO ONI3AIAIQ LIS

HLMOMD d¥3 TTVINS VIE - 3Nd
HIMOYD dvO TIVNS VIE - NS
NOLLVONNOJ MOIHHIW-3ONVES
NOILYANNOS MOIHUIN-IONWS|
HAMOYO d¥D TTVINS VI8 - dWd
HLMOYO dVvD TTIVAS VI8 - 4N
NOILYONNOS MOIMY3N-3INVH
IVHOTO WO - MOIdY3W-3ONVA
NOILYONNOA NONEIW-IONVY S|
TYEHOTO WOE - MOIHIN-3ONVES
HLMOYO ON3QIAIQ LIS

HIMOYD d¥D TTYNS VI8 - ANd
HLMOYO ON3AIAIQ LIS

HLMOYO 4vD TIVAS VI8 - JNd
NOLLVONNOZ XOIMHIN-IONVHS
HLMOYO dVI TTYWS VI8 - dNd
HIMOMO dvD TTVINS VI8 - JNd
NOLLYONNOA XOIdH 330NV
NOLLYONNO3 XOIMHIN-IONVH)
NOILYONNOS XOIIY3N-30NVed
TVEOTO WOB - XOIYIW-3ONVAS
HLIMOYO dVD TTVINS V18 - 33
NOILVONNOZ MOIYYIN-3ONVA
NOILVANNO= ¥ORXHIN-IONVYS
TVE0T1O WOE - MOIRI3IN-3ONVAL
TVHOTIO WOB - NORINIW-JONVA
WHOTO WOS - MOIHIW-IONVYS
NOILVANNOL MO IW-IONVYS
HLMOYO d¥J TTVAS VI8 - dNd
NOILYONNOZ XY IN-IONVY S
HLMONO d¥D TTYWS VI8 - W4
HLMONMO ONIAIAIQ LIS|

HLMOYO AN3AIAIQ LIS
NOLLYANNOL HORMIN-IONVYS
HLMOHO d¥D TTVINS VI8 - JNd
NOLLYONNOd XOHHIW-IONVYL
NOILVONNOZ XD 3N-3INVYS
NOLLYANNOL XORIMIW-IONVIS
HLMONO d¥D TTVIRS VI8 - JWd
HLMONO dv3 TIVINS VIE - INd
HLMOY9 NIAIAIQ LS|
NOILVANNOL XOIMUIW-IONVYS
HIMOYO AN3QIAIQ LIS

TVEOTO WIB - MO IN-3ONVAS
TVE0TO WOE - HOIYY3IW-3ONVEL
TVEOTO WO8 - MOIMHNIW-3DONVYS
NOILVANNOL XOIN-3INVES
NOILVANNOL XOIHHIN-TONVYS
NOILYANNOZ XOIYIW-IONVHS
NOILVANNOS ¥OIMUIN-IONVYS
HIMONO ONITIAID LIS
NOLLVONNOL MOIMMIN-3ONVYS
HIMOND d¥0 TIVAS VI8 - JWd
TVB019 WO - HOIMYIN-IONVHS
TYB0TO WOB - MOIHUIW-IONVYL
HLMOYO AN3CIAIQ LS|
NOILYONNO4 MOIMH3-30NVYL
HLMOYO aNIAIAIQ LIS|
NOILVONNO= XOIMHI-IONVES
HLMOYO ON3QIAID LIS
NOILVONNOAL MORAIN-IONVES
HLMOYO ON3JIAIQ US
NOLLVONNOA MOIMEIA-IONVH
IVEOTO WOA - HORININ-3INVYS
NOLLYQNNOJ XORMIN-IONVYL
HLMOYO ANIAIAIQ LIS
NOILYONNOS XOIMHIAN-IONVYS
TVE0TO WOB - XOIJEIW-IONVHA
NOLLVANNOL MOIY3IW-3ONVI S
HLMOYD ANITIAIT LIS
NOLLVONNOA XOIRMY3IA-IONVES
HLMOYO GN3QIAIQ LS|

HLMOND d¥D TIVWS WIS - JNH
NOILVANNOS YOIHEIN-IONVYS
HLMOYS dv3 TTVINS VIS - JW4|
NOLLYQNNO XJIHYIN-3ONVYS
HLMONO ANIQIAIQ LIS
NOLLVANNOA HOININ-IONVYEL
NOILYQNNOH MHORINMAN-IONVYS
NOLLYANNOZ NOIHEIN-IONVES
HLMOYD dVD TTVIS VI8 - dNd




510
[1%]
510
9L ¥
€0 0
¥Z 0

200

1z
€Ly
zZLo
I1so
L0
082
ozo

o
900
8zs
o
800
oLy
8
200

600
500
8lo
500
IES
00

oL0
200
e
166
800

500
800
ito

9591
00 00}
Lo
500
500
[13]
600
Lo
900
€20
§00
800
o
x4
800
900
S6v
s
800
(144
t14]
480

980
200
8io
900
95'8
ert
344
600
ELO

6800
5812
158
o
Lo
800
900
00
€Lo
S0
69 62
910
(144
€00
szo
£00

15 022'69
S5 bL2'TTY'D
00622112
05 Z8y'806
00881142
08 L20'i18¥
00 078'Z5¢
00 0S0'9L
6€ 922'002
00SLM'S1Y
ZyEZL'L)
00 6YE'L6L
T662L°07)
Ly £0¥'0L
00 926'015'E
€L59b'LE
00 ¥9'LE1
00 ZLS'2S8
00 0t¥'28
00080°2LE
00 L£¥'t8
00198y
00 20¥'¥ZL
08 828'29
00 ¥88'69)
05 252924
05 Le5'8E8
0¥ 0Z¢'16
00 5.} 0¥t
02 005's9
Ly 0IE'28
05 €55"1P1
00Zie'est
00 L't
17 818'80)
$0 266'98
00 £56'€52
62 99¢'96
S¥ 168'L8
00 8¥¥'0LZ
00 ZER'S94
00 Z8%'s0Z
LT LLL'BOL
ZTESY'SIY
¥l 2E5'v8
00 289'tvh
00 082°161
SO ELE'VIY
00 ¥Z¥'si1
00 £2)'00}
yYozyl'iL
[1F1%44
00 8Y8'C1L
00 ¥22'080'y
00 890°26¢
00 £69'010'}
00 902'089'}
0001Z'eIS'E
S1199'92
00 1ZC'e8T
00 92Z°044
1z 188'8L
44144
vE VOV LY
00 8€2'551
0r 208'8EZ
00 889'c9
€ £EY'TS)
S¥ 669'02
¥E 265'22
00 ZoE'e8}
Q0 2EL'28)
21 £59'LY)L
26 584'501
05 Z6Z'rL)
00 050'2EZ
00 Z69'rLZ
16 150'561
00 ¥8€'Z82
00 #1E'9¥9'L
sTorL'le
00 049°CYY
6Z Z¥S'IEL

2L SIF'YS
¥ 180548
08 556°464
§0020'542
25058892
20 195'5¥F
21 89¥ ¥E
1y 8L6'ze
¥0 991928
0L 012'224
S £6v'89
6¥ 889°CLL
86 ¥89'9Z1
8L ziL'oy
00 000°052'€
9¥ 520's¥h
8y 9ZE'VEL
¥EBIZ'IS)
8L822'8
02 9E9°ZLE
€Z LIY'08
¥ 029'¥8L
14 062'024
00 95¥'99
69 650'¥51
§188€'9Z)
¥8 £21°2¢8
2 022'SS
€8 599'vrL
69 526'69
1y s22'ee
oF ¥o5'9vL
OF 652661
\¥08L'¥8
6L 168'604
€ £99'08
22 BSS'ZET
59 286'021
v ¥oL'02L
[78 71y 4%
Z5 Lov'ey)
S 722'8ZZ
¥z £95'28
¥ 082'09€
b 088221
1B E2LYSL
OF 09¥'981
or 902'z1E
¥ ¥ar'vol
00 286'66
€0 2¥8'sS
ov 802'2Z4
28 680'604
00 000°000'F
41699 €1
99 661'9.6'€
10 09€'€26'Z
99 LE6'SLL'Y
00 000'SZ
58 25€'06L
L09¥E'YLL
€€ 129'69
9z ¥20'L2
€5 685'6}
OF £20'954
L 0£6°'98
1€ 920'L9
81 1¥E's9)
14 8¥2'804
8L 025'68
04 ¥£9'88
89 21€'802
OF 86E°ZYL
08 £92'%0L
000SL'vLL
88 0FP'PES
69 ¥99'L62
LBSZLIYE
62 020'2zy
b1 LEL'CEL'S
§9050'02
80 £69'¥2¥
¥L8L8%0L

000 00¥'8
612 SS9'9PL
000005 2
000 052°0}
000 00¥'Z4
000 526'y
000 002'S
000 008'2
000 19¥'9
000 005'9
000 00028
000 002'Z
000 80164
000 560°%
000 000'052'€
000 ¥¥6'rL
000 002's
000 00005}
000 000
000 000'Y
000 004'2
000229 %
000 054'L
000 0¥2'9
0000092
000 000°SZL
000 0S¥}
000 219'}
000 001'Z
000 ¥¢B'y
000 25€'4
000 000°05 1
000 09%'Z
000 00€°Z
©00000°2
0002104
000 002'8
000 85%'S
000 ZL¥'L
000 009'S
000 006'4
000 00£'Z
000 L2£'2
000 220}
000 Yo'y
000 004'Z
000 000'9
000 5¥6
000 002'¢
000 000°00%
000 OEE'¥LL
000 £48'SE
000 00¥'1
000 000t
01 689'CLE
0S8 ¥E¥'2L6'E
08¢ S9€'€28'2
099 L€6'5L2'Y
000 000'52
000644'2
000 008'¢
000 22

000 ¥12'Z
000 Z¥L
000 000°0S4
000 0¥2'Z}
000 008'c
000 201’8
000 00025}
000 000991
000 008'S
000 008'9
000 9£4'9
000 928
000 000'05L
000 000'2
000 00¥'¥
000 SE
000056'L
000 0Z8°'Z0Z
000 6€8'Z
000 002
000 £92'S

FAND YO01S NOWWOD H 00 dNO¥D 3INVUNSNI NV ONId
A1SNI ONN4 NYNL3Y TVLOL OOWId NN NYNLIH TY101 OJAId
AdN %00L1S NOWWOD TVNOILVNHILNI S’ABON dITiHd

AdN HJ0LS NOWWOD TYNOLLYNYILNI SIHHOW diliHd

§0 @SN XOOLS NOWWOO ONI ¥32I3d

S5 14N XI0LS NOWNOD ¥S ayvIIY JONYId

410 @SN XJ0LS NOWWOD ONI 0J1Sd3d

$00 ASN HO0LS NOWNOD dHOD LNINLSIANI WVALNVNNId
40 @SN X015 NOAWOD ON! SWALSASYO3d

HQV HAY QIHOSNOCS 31d NOSHYAd

10 @XH X304S NOWNOD Q11 S13NQ0Yd 140dS »v3ad

+ASN Y2015 NOWNOD QL7 3UYINLYYd

£000 @SN XOOLS NOWWOD ONI VITIW YSOaNYd

1 HN3J ¥I0LS NOWWOD D1d ¥aMOd AQQVd

d1ANNH SYINLYVYD YOO THIAO

HA9 S 93 ¥AD WODI 3L KOISYEO

10 @SN X¥O0LS NOWWOD dd0D 310VH0

SZ ¥ 22/20 GIUNDISNN HS ONI HO3NO

SZ dSN X20LS NOWWOD ONI 1INI ONIFIIANVI00

Z.AsSN ¥201S NONWOD dH0D WNT10WL3d TVINIQID00

+0 ASN XJI0LS NOWWOD ON! SIYVHSINVE LSIMHLEON

¥ 4HO XD0LS NOWWOD D3N DV ONIATIOH 3¥VI0I8 1380N
AdN %2015 NOWWOJ €10 ONI AIN

AdN ¥D01S NOWWOD ONt JIN

10 @SN XJ0L1S NOWWOD ONI AOYINI WHALXAN

S 1 Q314 €1/50 NIDODAN TYNOLLISNVHL AN ALID YHOA MAN
HAV 934 YO ¥AV SNOGS vS J1LSAN

t 3HO X015 NOWWOD 934 VS 3 USIN

10 aSN X018 NOWWOD ONI OQUVA T1aM1I0 TYNOLLYN

100 OSN XJ0LS NOWNOD QL1 SIIULSNAN) SHOBVYN

100 QSN XJ01S NOWAOD V¥ 00 LO3YIQ TVIMLSNANI OSW

8 € 91/#0 GIUNIISNN US AFINVLS NVOHONW

10 SN XD0LS NOWWOD 0D OLNYSNOW

10 SN ¥O0LS NOWWOD ONI 3NVHE Y3 143NN OBNOW
HJI0LS NOWNOD Q11 0 31v1S3 IHSIBNSLIN

S 105N 1dI3IT HAS HVINTIAD LN HODITUN

§2 900 SN ¥O0LS NOWNOD JdHOD LJOSONDIN

Z SN X¥O0LS NOWWNOD dHOJ INISOHOIW

10 QSN XJ0LS NOWNOD ON! SWILSAS ¥3LNdWOD AMNOYIW
S QSN XI0LS NOWNOD ONI OO + XJU3anW

L0 QSN XI0LS NOWNOD dHOD NOSSINIW

$0 1SN HO0LS NOWWOD dH0D S ATVNOQIW

AdN HIOLS NOWWOD ONI SNINIXYA

1000 QSN ¥O0LS NOWROD ¥ SSYIJ ONI QUvIHILSYIW

100 @SN J0LS NOWWOD NOILVHOJHOD ONISYN

10 @SN XO0LS NOWNOD STVINILVIA VLLINVA NILIVW
+OSN XJ0LS NOWWOD SOJ NYNNITOW + HSUVIN

AdN XI0LS NOWWOD dX¥0D TV

HD0LS NOWNOD dHOD WNIATOULId NOHLVHVW

HVA €1/¥0 GALVNIQHOBNS 0D 1SNYL SHIAVHL + ANNYIN

10 489 XD0LS NOWNOD dNOYD ONILINSNOD LNIWIOVNYIN
}2582¥ QSN XO0LS NOAWOD O71d dNoYO NV

§ @SN XI0LS NOWWOD dHOD JNVE L + W

dIHSYINLYVYd 03LINIT HOHS 430 SHINLYV TVLIdVD HOXN
dIHSYIANLYVA QLW Y 1A Y310V LH38NT

Al GNNd 31V153 Tv3Y ¥31av Le3am

d11A 04 31ViS3 Tvay ¥3Av Ly3en

d1A0d AQ4d ALV1S3 Tvad ¥3av py3aen

8Z ¥ Q3X1d 12/90 NHLSOT dSNVAL LIW VO ALND S313ONV SO
10 QSN ¥O01S NOWWOOD dN0O DX

100 @SN ¥OOLS NOWWOI dJOD ADOTONHDIAL HY3NIT
013HI ¥DOLS NOWWOD Od OV NONINYCS + LANN

AdN XO01S NOWWOD ¥ ONI NV3LVHO 31

AdN XD0LS NOWNOD 8 FAO INOX

¥ 121t GIUNIISNA YS NOLLYHOJHOD S THOM

£0 @SN XI0LS NOWWROD INI ADOTONXY

£0 ASN HOOLS NOWWNOD ONi NOLLYLHOdSNVHL LHOINY

$0 SN X¥J0LS NOWNOD ONI NOILY.LHOdSNVYHL LHOINY
5000 QSN ¥OOLS NOWWOD QLT d¥OJ LIOSONIN

520 QXH HOOLS NOWNOD ¥MLS TYNOILVNEIALNI JIAONDI
10 @SN HJ0LS NOWWOO ONI NVOBOW Y3ANIX

N3ALSIANI dTW NOSHIANY INAVY INJWLSIANI dTW NOSHIANY INAWI
+000 ASA ¥D0LS NOWWOD ONI ZIX

1000 QSN XDO0LS NOWWOD ONi 2

€ 9 81/¥0 QIUNIISNN HS OO + ASYHI NVOHOWIr

+ASN ¥O0LS NOWNOD 02 + ISYHD NYDHONdr

1dSN HI0LS NOWWOOD NOSNHOT + NOSNHOP

HO01S NOWWOD ONI 0JIVEOL Nvdvr

1ASN ¥O0LS NOWNOD ONI dNOYD ONIYIINIONT SEOOVT
NI DIN ONIDYINT IDSW STUVHSI SLIMNHVYIN ONIOYIWT 1OSW STHVHSI
Z.asn XJ0LS NOWNOD AL OJSIANI

Z.aSN YO01S NOWWNODI dHOD SINIHOVN SS3NISNE LUNI

10 SN %00LS NOWWOD IN!I SONVHE INITH3INI

zZOZT 00SZ ¥

£L0Z/LS 0005

sLozszy 0008 €

eL0z/UY 0000 b

LzZoz/Lie L1244

b20ZiLL S 0000 ¥

B10UETY 000¢ 9

YYTI00 ONOX ONOH
¥v1oa sn
¥v1104 sn
Hv110a sn
yV10a sn

ADNIHNHND o¥N3
HVYTI0Q SN
w1104 $N
¥V1104 Sn
yv1104a sn

HMV110Q ONOX ONOH

¥yvT1I00 SN
¥v1104a sn
ADNTHHND O¥N3A
Y100 SN
Hv11040 SN
¥v104 sn
Hv1100 SN
¥v1i04 sn
¥v110a sn
¥v1100 sn
ONVYd SSIMS
¥v110q sn
Hyv1ioasn
dv1ioa sn
Hv1100 SN
¥vToa sn
ONVHd SSIMS
¥vToa sn
yv1oasn
¥vToasn
yv1ioasn
yvTi0a SN
yv1ioasn

N3A ISINVIVr
VNOUX HSIQAMS
¥v1104 Sn
Hv110a SN
¥v1104Q SN
HV11040 SN
Hv110a sn
Hv1oasn
HYT1100 SN
¥v104 sn
gvTioa sn
yvTioasn
dvrioasn
HY1104d SN
dv110d sn
HvTI0a sn
ONITHILS ANNOd
ONIYALS ANNOd
"v1100 SN
¥v11ioasn
yvi1loq sn
¥vTioasn
yvroasn
yv110d sn
¥v1100 8N
yv1oa sn
yv1ioa sn
ONVid SSIMS
YY110d NVIQVNYD
AONIYUND OUN3
wv1ioasn
Hv1100 SN
Y1104 SN
¥v1I04a sn

UVYTIOO ONOX ONOH

HVYTI00 ONOX ONOH

¥v1104 SN
HYT10d SN
¥V1104 SN
w1100 sn
dv110a sn
yv1o4q sn
yvnoasn
N3A ISINVAVT
yv1ioasn
HvTIOQ SN
Y1100 SN
¥vYTI00 SN
yvmoasn

-

ALND3
ALINDI
ALINDI
AlInd3
ALIND3
ALiND3
ALND3
ALIND3
ALIND3I
ALIND3
ALIND3
ALIND3
ALIND
ALINO3
Alino3
Altno3a
AlINO3
FINOINI QaxXid
Alino3
ALIND3
ALIND3
ALIND3
AlIND3
ALIND3
ALIND3
INOONI a3xId
ALIND3
ALINDZ
AlLINO3
ALIND3
ALIND2
JWOONI QaX1d
ALino3
AlLIND3
ALIND3
ALIND3
ALNDa
ALIND3
ALIND3
ALIND3
ALND3
ALIND3
ALND3
ALIND3
ALINDZ
ALIND3
ALIND3
ALIND3
ALINO3
3WOONI a3x13
ALIND3
ALIND3
ALIND3
ALIND3
ALIND3
ALINDI
ALIND3
ALIND3
JWOOINI a3X14
ALNb3
AdnD3
ALIND3
ALinD3
AlNO3
JNOONI a3xXid
Allno3
ALND3
ALInD3
ALIND3
ALIND3
ALIND3
Adllno3a
ALIND3
AUND3
IWOON aIX1d
ALINDI
ALIND3
ALIND3I
ALIND3
ALIND3
ALIND3
ALnoa
ALIND3

asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn

asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn

ZHOZ/LES
ZL0ZILES
CTLOULES
ZLOZIES
ZHOZ/LES
ZI0LES
CTHOTLES
ZHOULES
THOZILES
TLOZNES
TIoznesS
Tiozes
zioznes
TLOULENS
ZIHOUES
ZIOZNES
TIOULES
ZIOULES
ZLOULES
t4011418 7,
ZTHOULES
Tiozies
ZI0ZILESS
ZLOTLES
zToTIES
ZI0ZES
ZLOULES
TI0TE/S
ZI0TLES
ZLOULES
ZIOUVES
ZHOTIES
ZI0ULES
ZIOTNES
ZI0ULES
TIOTIES
ZIozLes
siouLes
ZLOTLES
ZLOULES
ZLOZNES
ZHues
ZHOTES
s
TIOULES
ZIOZ/LES
CIOULES
ZIOLES
THOULES
CLOZLEN
SLOULESS
coues
zLozes
CHOLESS
ZLOZESS
THOUES
ZLOZLES
CLOUIES
THOZNES
ZL0ZESS
ZIOZNES
ZLOTES
ZHOZILEIS
THOULESS
ZIOULES
TIOT/ES
ZIOZESS
ZLozes
SHOTILES
[4%:1708 >4
ZHOULES
SLOULES
THOZ/LES
zioznes
cLoznes
zIozNES
TLOZNES
ZLOZNES
TLOUVES
CHOTILES
CHOZILES
TLOZIVESS
Zioues

8050

NJSO
roso

TWEOTO WOB - MOIHYIW-3ONVHS
NOILYANNOS XOIMEIA-JONVY S
HLMOY¥O AN3QIAIQ LIS|
NOILVANNO XOIHHIN-FONVES
HIMOYO ONIAIAID L)
NOILYANNOS XOIMYIN-IONVHL
HLMOYO GN3QIAID LIS|
HLMOYO ONIAIAIQ LIS|
HIMOYO dvD TTVNS VIE - SNJ
HLMOYO AN3QIAIQ LS
TVE01O WO - MOIMHIW-3ONVS A
HLMOYO ANIAIAIQ LIS;
HIMOYD dv0 TTVNS VI8 ~ N4
TYE0TO WOE - XOIMHIN-JONVYA
NOILYONNOZ ®ONUIN-IONVIS
TVEOTO WOH - MORMIW-IONVIS
HIMOYO ON3QIAID LIS|
NOILYONNOA XOMHIW-IONVYT
HLMONYO AN3AINQ LIS
HIMONS ON3AINQ LIS
HLMONYO GN3AAIQ LIS
TVHOTD OB - MO IN-IONVYA|
HAMONYO ONIAIAIQ LIS
NOLLVAONMOA XOHHIW-IINVYS
HIMOYD ANIQIAIC LIS|
NOILYANNOA XOIMYIN-IINVYS
NOILLYANNOA XOIMYIW-IONVHL
VG012 WIB - XOIHNIW-3ONVHL
HLMOXYO GNIAIAIG 1IS|
TWE0TO WOE - MOMHIW-IONVH A
HIMOYO dVvD TTYNS VIE - 4Nd
NOLLVONNOA XOIHYIW-TONVHS
NOILVONNOS HIMYIW-IINVYS
HLMOYD v TTYINS VIS - JNd
TvEO0TO W9 - XOIYYIW-ZONVYS
TYHOTO WOE - XOIHEIW-3ONVYA
HLIMOYO ANITINQ LIS
HIMOHO dv0 TTVAS VIS - SN
HLMOYO dvD TTVNS VI8 - SN
HLIMOYO ON3AIAIQ LIS|
HLMOYO ANIQIAIQ LIS|
HIMOYO ON3AIAID LIS
HIMOYD d¥D TTYNS V18- JNd
NOILVONNOL XOHYIW-IONVHL
HIMOYO d¥D TIVINS VI8 - AWd
NOILYANNOL MO IHHIW-JONVIL
HIMOY¥D ANIAIAIQ LIS|
NOILYANNOA ¥OIMHIN-IINVS|
HLMOYO ONIAIAICQ LIS|
NOILYONNOZ XOIME3AW-3ONVYL
VB0 WO - MOIMYIW-IONVYS
TYBOID WOE - XOIYHIA-IONVEL
HIMOYD QN3QIAIQ LIS
NOILYGNNOA XOIHIW-IONVHS
NOILVANNOS XJHEan-IONvYd
NOLLYANNOZ XU IN-IONVYS
NOILYONNOS ¥ORRIN-IONVYS
NOILYONNOS XOIJHIN-IONVEL
NOILVONNOL HORIMIN-IONVHS
NOLLYANIOZ XOIYH3IW-3ONVYS|
HLMOYD QN3QIAIG LIS
TVEOTO WO - MOIMY3A-IONVHES
TVHO1D WIS - MOIYIN-3ONVHL
TVE0TO WOH - XOIUHIAW-IONVYS
NOLLVANNOJ XI1¥H3IN-30NVYd
HIMOYO d¥D TTYINS ViE - SWd
HLMOYO ON3AIAIQ LIS|
HLMOYO d¥D TIVIS Vi - JNd|
TVEHOTO WOE - MOIHIW-FONVHS
TVE0TO WOE - XOIHYIA-IONVYS
HLMOMO AN3QIAIQ 1IS|
HLMOMO AN3QIAIQ LIS|
NOILVONNOS ¥OIMHIA-AONVHS
HIMOYO dvD TTYINS V18 - INd
NOILYANNO XOIHYIA-IONVYS
HLMOYD ON3TIAIQ LIS|
HLMOHO ANJAIAQ LIS
TVBOTO NOH - MO IW-IDNWUS|
NOILYONNOL O IN-FONVH
NOILYONNOS HOIMYIW-IONYES
IVEO0T9 WOE - YOIHHIN-JONVHS
HLMOYD ONIAIAKG LI
HLMOHO d¥D TIVINS V18 - JNd




200
90 0
20
1o
Y20
01 0
200
840
60 2
S00
90 0
00 0
ST 0

800
500
£1 0
0t 0
80 0

90 0
Z1 0
€00
000
600
SL 0
200
90 0

L0

34]
010

€0
800

900
8t 0
€00
1z0
800
9t 0
100
200

00 S¥L'8S1
00 9504 0€
00 828'¥9L
10 ¥52'024
00 ¥79'v8
BLOSL'HO
00 08+'654
00 £89'9E}
00 0£S'0NL
0€ 09L°EBY
00 LZL'EVL
1520808
¥ 199'LS
00 080°28
16 696'5Y
00 2£8's€4
S0 8SY'8SZ
09 601'7L
00 055'82
00 929'802
5TS09'PLL'L
SZELY'YEE
00 029'00L
16 5E2'204
00 S8Y'654
0F £58'252
00 592'€0E
00 L20'204
00528'8L4
00 829'0¢1
85 €00'S1E
L1 0¥G'590'84
00 8¥2'98}
oy 8LL'LpL
81 99°ZL
00 181'2L€
€0 95Z'841
5901
08810'LLE
15 959's¥L
00 £52'S1L
05 B1€'051
00 129'6L
65 £66'75
00 9€6'622
Zz 096’y
00 9E€°18S
8Z ¥58'08
0L 9¥6'12Z
00 ZSE'0L4

SLIIT'SHY
95 ¥Y90'ezt
8E ¥E6'Z9
00 £56'CL
04 ¥LE'6T
24 6£6'104
09 656'C6Y
00 S8¥'661
00 89E'SHY
009t} Z8L
00 8¢9'1EL
00 LoZ'ery'l
00 666'¥08'E
L1 82€'08
00022104
00

OF 6EL'0SY
£50LZ'cl
42920951
68750'88
05 809'90€
08 620'6¥S
80 129671
0059882
00 £05'104
00 629°Z3E
29 0Z¢'es
34134
05 596°L9}
0L ¥1€'92Z
[1X43 143
9. 55Z'aLt

96 L¥Y9 254
09 EL9 LIE
LE BLE'STY
Zr cee'es
86 58€26
S0652'L8
2% 089851
8L 2r6'YzL
91 561'054
§2554'222
£ 0Z6'eEL
€5 0¥E'88
11296°8y
0L226'8
98 91¥'8Z
€ 1SS'E0L
£ ZBL'GEE
92 £96'69
z961.778
18 171581
€5 08¥'597 8
o 121'¥sh
#2 95158
92 58L°02
88 218'091
ZL 505°084
2% 299'9E2
00550'88
58.890°064
oL ZIB'LIY
65 £00'SVE
11 0¥8'590'61
00 672’984
sy 8LLLYL
81 99¥'22
00 181'24E
£0 952'8L4
S901€

08 810'HLL
15 959's¥h
00 995'SE}
00 000'05+
09 8€4'06
99 L8215
0Z €99'¢63
86 020'S
§9 915664
oF Z5E'v8
Y3 ZEL'9ET
Zy EvZ0LL
€6 ¢10'29
82 5v9'30%
S€919'96
95 L5)1'Y8
z0€22'18
§1 008'2E
67 9EL°0Z1
€1 0€5'sSY
12 910'262
ve 6rz'1zz
9L 6YY'LIT
oy rv'2L
€€ SOE'S6E'L
¥5 185°66€'L
€6 Z50's8
28620'72
00 529'98
0 086'20¢
19259751
SLYSP'LLL
Wwzh'ee
1§ £20'P6Z
£6 820°22¢
17519264
Zier'ie
00 658'99
99 ¥26'6E€
16 025'19
0z Lz¥'e
05 Z86'9S)
€ LEE'E6Z
00 268'70L
or 104924

000 52¥'4
000 009’8
000 006'8
000 26¥'L
000 00€'E
000 86¥'2
000 000'E
0006.5'Z
000 009'Z
000 028'8
000 00€'2
0006.6'L
000 ¥21'€04
000 005'¢
000 ¥€0's
000 002
000 565'9
000 0¥8'L
000 005'Z
000009 €
144 259'r61L
000 519’9
000 008"t
000 622
000 004'€
000 556'2
000 000°05Z
000 000'00}
000 0022
000 00¥'E
085 €00'SLE
Ot4 0¥8'590'6L
000 8¥2'981
09y 821'L¥h
081 99¥'2L
000 164'2LE
00 952'821
05301
008 810411
015 8S9'5¥L
000 000054
000 000051
000 LV¥'Z
000 £95
000 008'¢
o8y Z6€'9
000 000'000'L
000 880'S
000 0L€'ZL
000 00€'C
000522t
000 6£0'2
000 289'2
000 00012
000 €22'9
000 215
000 66¥'}
000 00¥'EL
000 00L'e
000 007'¥
000 0095
0000222
ObL 926'S6E'L
O¥5 L8S'E6€'L
000 825
000 520'9
000 L

000 0ES'¥H
000 96E'S)
000 94
000 6£6'S
000 05¢'S
000 085'6
000 96€'2
000004
000 000'004
000 004's
000 68
0109L1'2
000 000'054
000 066'9
000 000°00L
000 ¥22'E

§ 2ASN XO0L1S NOWWOD dHOD D1410Vd NOINN

SYHS O34 AN STHVHS AN A N U3ATTINN

AdN XJ0LS NOWNOD dd0D WNIT0H8L3d VHLIN

40 aSN YO0L1S NOWWOD ONI dNOXUD IHVMLIOS ILVNLLIN
AdN XJ018 NOWNOD dd0D 19N

1 d89 2045 NOWWOD O7d Wan

£ 93HI XD0.1S NOWWOD Q17 TVNOLLYNHZLNI OOAL

4 93HI XO04S NOWNOT Q17 TYNOLLYNYEILNI OOAL

$0 @SN XJ04S NOWWOD ddOD SONVHE TdVMYIddiL
AdN %D01S NOWWOD QL7 NOLLVDIAVN 3TEARLL

AdN XJ0LS NORNOD JHLONI SOD SUIF1IAVML

S1HO HJ0LS NOWWOD QLT NVIDOSNWHL

+0 ¥N3 HO0LS NOWWOD 21d 3INA0Y¥d TW10L

dHOD TWIdVD ADHANT 3SIOLHOL dHOD TVLIGYD ADHIANI 3SIOLHOL
AdN X018 NOWWOD ONI dNOYD XWL

+aSN XO0LS NOWNOD ONI STINVAWOD XIL

HAV ¥AV dS TVOLLNIOVWHVHG VAL

HAV AV dS TYIHLNIOVWHVHL VAIL

28 13HD YJ01S NOWNOD QL1 ALIALLO3NNOD 3L

£€60 ASN YOOLS NOWWOD dd0D 139YVL

AMIAOISIA LN 301¥d IMOY L NN TWNOLLYNYEIALNI 301dd IMON L
T asN O0LS NOWWOD ONI dNOYD ADNkd AIMON L

AdN XO0LS NOWWOD ONI TILNAS

§Z 24HD XD0LS NORWOD YE IHL/OV dNOHD HOLYMS

} GSN HO0LS NOWNOD d¥0D MINANLS

£0 @SN XO0LS NOWWOD ONI 3T10ADIMILS

SZ 9 2180 QAUNDISNN ¥S dHOD SHONGUVLS

S1E L Z10L YVNO ANVAWOD ONI S31dVLS

§ ZAsN XD0LS NOWWOD INI ¥3X03Q + ¥OV18 ATINVLS

£ SN MO0LS NOWWOD ONI T¥OIGaW aanf LS

ANNd AMNSYRIL YOSS SANNY VOSS

ANNZ AHNSYIIL VOSS SANNS YOSS

ANNd ABNSYIUL YOSS SANNS VOSS

NN AYNSYIUL VOSS SONNS VOSS

ANNZ ANNSYIUL VOSS SANNL YOSS

ANNZ ABNSYIYUL VOSS SANNS YOSS

ANNd AYNSYIYUL YOSS SANNL YOSS

aNNJ ANNSYINL VOSS SONNd VOSS

QNN AMNSYIYUL VOSS SANNL YOSS

QNNJ ANNSYIYL YOSS SONNL YOSS

54 9 8110 MVND ANVIWOD TVLIdVD ADYINI ViLITdS
YVA ONLLYOT #4730 1LNSOS ¥ OAS 3NANd LS VNITOMYD HLNOS
HIOLS NOWWOD QL1 TYNOLLYNYILNI NY3HL1SVaos

28 £NJ ¥I0LS NOWWQDI VS D18 3131008

1QSN XJ0LS NOWNOD ONI NO dVNS

YVT100 IHOJVONIS

AL 1l SYINLYHYC DIV HIATS

10 @SN XJI0LS NOWWOD ONI M3LSVW 3144NHS

10 SN ¥D0LS NOWROD ANVIAOD SINIWLSIANI 13S
Z4sn O0.1S NOWWOD L1 1HBAV3S

10 OSN XO0LS NOWIWOD V¥ 1O ¥3 LNt SYIOMLIN SddINIS
10 @SN XO0LS NOWWOD QL1 H3DUIFANTHIS

HOV HAY GIHOSNOJS QL1 10SVS

NJI0LS NOWWOD Q17 SONIQTIOH O¥OddVYS

10 4SN M¥301S NOWWOD NOILYHOJHOD INJIdYS

AdN XJ04S NONNOD DV dvs

2¥N3A ¥I0LS NOWANOD IHONVS

} SN YO0LS NOWWOD D11d Y3 TINEYS

YAV ¥AV 31d TIIHS HOLNA TVAOY

10 @SN XJ0LS NOWNROD ONI STRMLSNAONI HI340d

AdN X015 NOWWNO2J 8 ONI SNOLLYIINNWNOD S¥3904
10 QSN XI0LS NOWNOD ONI SONIGTOH QOOMYD0N

A SENLd 31V1S3 TvIN TVLdvI QOOMIOOY

d7lIA 1S3 TV3Y TV1IdVO QOOMYO0N

AdN %J0L1S NOWWOD NIFHISSNNIO OV ONIGTOH 3HO0N
10 OSN XI0LS NOWWOD AS NOILVLYOJSNVHL HINNNEAYOY
1 QL7 TALOH ¥3AN

¥#00 OSN XO0LS NOWWOD ONI QIWSI

16E¥PL 489 XOOLS NOWWOD O7d W3IAISTI QI
HO0LS NOWWOD ONI NILNHVY

10 @SN ¥D0LS NOWAIOD S10NA0Hd ONIQTINE XANVND
1000 QSN ¥J0LS NOWWOD ONI WNODTVND

1000 dSN XJI01S NONWOD DNI NWODTVND

40 ASN HJ0LS NOWWOD INI TYDIGIN QTIOM SSd

10 SN XO0LS NOWWOI ONI TVIDNYNIS TVILNIANYd

S S ZL/60 QIUNIIS US UL AI3S 34T IALLIALONL

1ASN XO01S NOWWOD IHL/OD 3T1BWVD + ¥3L00¥d

1000 SN XJ0LS NOWWOD INI LYVWNSIOIHd

ONIMYALS ONNOd

52 S ¥1/50 QIUNIISNN US NVMIHILYINSYS dHOD HSVLOd
AdN XO0.LS NOWNOD NYMIHILWHISVYS 40 J¥0O0 HSVLO0d
60€ G Q3XIH BL/ZF NHLHOC A M3N + XHOA M3N 20 HLNV LHOd
10 SN XDO0LS NOWWOD ONI TVNOLLYNYILNI 340dA10d

L10USHE
Z1oz/Li0)L

0052 ¢
(0739

0E0Z/1ZH
0E0Z/MZH
0g0Z/LZL
0E02/V1Z)
0e0T/LZ)
0E0%LZH
otouLTL
0E0ZLZH
0E0TLICL
OEQZLZL
8L0USL/L
riozz9

26000
26000
0000
2600 0
26000
2800 0
26000
268000
26000
6000
005L9
oLy 0

ziozeTs 00sP S

yIoUSHS

0052 §

8L0Z/ZL 080E S

Hv110a sn
¥v1100 SN
Hv1100 sn
yv1oqsn
yvyroasn
ONITHILS ANNOd
¥v1ioasn
yv1ioa sn
¥vnoasn
¥vy1ioasn
yv1ioasn
¥v1100 SN
AJINZHUND OWN3I
yviioasn
YVTI00 NVIGVNYD
yviioasn
dvT0a sn
¥vTioa sn
HY1104 SN
¥v11i0Qa sn
¥vi1ioasn
¥vToasn
Hv1104 SN
ONVHd §SIMS
yv1ioasn
¥v1100 SN
¥yv1ioasn
¥v1oq sn
¥v1oasn
¥v1I00 SN
¥v110a sn
¥v110a sn
¥v1100 SN
¥v1oqa sn
¥v1100 SN
yv1ioasn
¥v1104a sn
yvoasn
¥vTi0asn
yv1ioa sn
yvnoa sn
¥v1ioasn
¥yv1i0asn
AONIHYUND OHN3
V1100 Sn
YVTIOQ JHOJVONIS
¥v1ioasn
¥v110Q sn
¥v1ioasn
¥vylloasn
yvnoasn
yvoasn
Hv1100 SN

NIA ISINVAVT
¥v1100 SN
AINIHUND G¥N3
AODNIHHEND OUN3
ONITHYALS ONNOd
¥v10a sn
¥vT10a sn
yvnoasn
dv1ioa sn
yvioasn
Hv1100 sn
ONVd SSIMS
yv1ioasn
¥VY71040 SN
yv1ioasn
ONIMAALS ANNOd
NIA ISINVIVH
yvTI0Q SN
¥Y1104 SN
¥v1100 SN
yvroaqasn
¥v1ioasn
dv1ioasn
HVY1104 SN
Hv11l0a sn
ONIMYALS ONNOd
¥v1100 SN
w1100 S0
¥v110a sn
yvroasn

ALIND3

ALINDI

ALIND3

ALIND3I

ALINDI

ALInD3

ALIND3

ALND3

ALINDI

ALIND3

ALINDA

ALIND3

ALIND3

ALIND3

ALINDA

ALIND3

ALIND3

ALINO3

ALIND3

ALNDA

ALNDA

AIND3

ALIND3

ALND3

ALIND3

ALND3

JWOODNI Q3XI4
FANODINI aaxid
ALIND3

ALIND3
ANITVAINDI HSVD
ANTTVAINDI HSVD
ANFTWAINDI HSYD
ANIWVAINDI HSVYD
ANTTVAINDI HSVO
ANITVAINDI HSYD
ANITVAINDI HEVD
ANITVAINDI HSVO
ANITYAINOI HSVD
ANITVAIND3I HSVD
3NOINI @3axid
3RODNI aIXId
AUND3A

AdNnD3

Allino3

HSYD

AlinD3

ALINDI

ALND3

ALNDI

ALND3

ALNDI

ALIND3

ALND3

ALINDI

ALND3

ALIND3

ALINDA

ALIND3

AUND3A

ALNDA

ALIND3

ALIND3

AUND3

AUND3

ALIND3

ALIND3

Allno3

AUND3

AUND3I

ALIND3

AUND3

AUND3a

ALIND3

AUNO3

IWOIN! a3XId
AlnO3

ALIND3

HSVD

BWOINI g3xid
ALINGD3

3NOONI a3aXI4
ALIND3

asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn

ZHULES
ZIOZ/VESS
ZIoEes
ZHOTNESS
ZI0ZNESS
CHOZ/LESS
Zioz/Les
SLOTNES
ZL0ZLESS
ZHOZ/LESS
ZI0zZ/Les
cIoTEsS
ZIOZILES
ZHOZTLES
THOZILESS
THOZ/LES
THOZILES
THOZ/LES
ZLOZLESS
CLOTLESS
TLOTNES
ZLOULES
TLOULES
CLOZILES
CLOZLES
CLouLES
THOZLES
(A8
ZI0ULES
[41u18>
ZHOULES
THOTLES
2LoULESS
ziones
HoTLES
ZLOTLES
ZL0ULES
TIozes
ZLoZLES
ZLOZILES
SLOTLES
CIOULES
THOZILEIS
THOULES
ZLozNES
ZI0z/es
THOTLES
CI0ZILES
CHOZILEIS
ZLOULESS
ZIOZNES
ZLOZILESS
THOZIESS
ZLOZES
ZLOULESS
TIOZ/VESS
ZLOZ/VEIS
THOZILEIS
ZHOZNESS
ZLOTLE/S
ZLOZILEIS
ZI0Z/LESS
CLOTLVESS
ZL0Z/LESS
TLOZ/VESS
TLOZES
ZL0ZNES
ZL0Z/LE/S
TLOZLES
TLOZNES
ZLOZ/ESS
ZLOZ/VEIS
zLoZNes
zHoTnes
Ziozes
ZI0ZNLEIS
ZIoZ/LS
ZH0znes
TIOT/ESS
oues
THOZILES
TLOZNES
0TS

NJS0
W3s0
§050

NOSO
1250
NOSO
1950
NOSO
§050
NOSO
1050
1050
NOSO
1250
NJSO
§250
1250

NOSO
8350
§050
NDSO
1250
NOSO
£050
¥os0

NOS0
NS0
NSO
6050
WOS0
Qoso
9950
Y50
5050
¥0S0
1950

V350
Y50
roso
1950
NOSO
1050
4050
roso
§050
NOSO
WOs0
5050
1050
1050
ras0
1250
1250
WOS0
NOSO
§050
NOSO
ros0
Qaoso
qaso
1250
rose
49350
5050
1950
1050
080
NOSO
§050

NOS0
VOs0
NOSO
roso
1050
V50
§050

050

HIMOUO GNIQIAIO LIS
NOLLYONNOA HOIMNIN-IONVHS
NOILVYONNOJ XOIHN3A-IONVYS

HIMOYO dVI TTVIS VIB - JNS

HIMOYO ONIAIAID LIS|

IVEOTO WOE - ¥OIMEIW-3ONVHS
HLMOHO ONIAINIG LIS
TvB01O AIDE - NORMIAN-3ONVIS
HLMOYS ON3QIAIQ LIS
NOLLYANNOS XOIHE3IN-3ONVYS
HLMOYO GN3AIAIQ LIS|
VB9 WOE - XOIFHIN-3ONVHI
TVE0TO NDB - MOIHHIW-FONVHS

HLMOYO ONIAIAIQ LIS
TVE0TIO WO8 - MOIHHIW-3ONVYS

HLMOYO ONITIAIQ LS|
NOLLVANNOZ HIHHIW-IONVYL

TVEOTO WO - NOHHMIW-IONVHS

HLMOYD ON3QIAIQ LIS

HLMOYD ON3AIAIQ LIS|
NOLWVANNO ¥OIHY3i-JONVY S
NOILYONNOA XOIHU3W-IONVYS

HLMOYO ANIAIAIQ LIS

TvE0TO WOB - ¥OIHUIW-IONVHS

HLMOY9 ON3QIAIQ LIS
NOLLYONNOZ HORHIN-IONVYS
NOLLYANNOL XY IW-3ONVYS
NOILYANNOS XONMYIN-TINVES

HIMOYO AN3AIAIQ LIS

HLIMOYD ANJAIAIQ LIS|

HIMOYO GNIAIAIQ LIS|

NOUNILIH-NOHYIN-IINVYS
NOILVONNO: XOIMHIA-3ONVY S
NOILYANNOL XO1E:IW-IONVHS
NOILVANNOL MOIHYIN-IONVYL
NOILVONNOL XOIHYIW-3ONVH
NOILVANNOS XOIdyIN-30NVYS
NOILVANNOZ NOIHYIN-FONVHA,

VA0TD WO - HOINHIN-TONVHL

HLMOYO d¥0 TIVIS VI8 - dWd,
NOILVONNO MOIHYIN-TONVHS
NOLLVONNO XDIHY3N-IONVI|

HLMOYD d¥D TTVAS Vi - JWd

VB0 WO8 - MOINYIN-IONVHS
HLMOMO AN3AQIAIQ US,

TVEOTO WO - NOIMIN-IONVHS
NOILVONNOL XOIHY3IN-IONVYS

HLMOYD dvO TIVAS Vi - JWd)
NOLLVANNOS XOIMHIN-IONVYS

HLMO¥9 ONIQIAIC LS|
NOLLVONNOH MDOIHE3IA-IONVIS)
NOILYONNOS XOIYHIN-IONVHS

TVEOTO WO - XOIM3W-3ONVSS
IVE0TD WOB - HORRIEW-IONVHS
HLMOYD dVD TTYINS VI8 - 3Wd
TVEOTO WOE - MOYIN-30NVYL
IWVEOTO WO8 - HIIHHIW-IONVYL
NOLLYANNOL MOHE3IN-3INVYS

HLMOYO N3JIAIQ LIS|
NOLLVONMOZ HORRIIN-TJONVUL]

HLMOYO AN3QIAIQ LIS

HLMOYD d¥D TIVIAS VI8 - dNd
NOLLVANNOZ NOIHYIW-FONVA
NOLLYONNOA MOIJHIN-IONVYS

TVB0TO WOE - NOIJHIN-IONVYS

HLMOYO dvD TIVIAS VIE - dW4
NOLLYONNOS XOIdy3In-30NVYS
NOLLYONNO2 ¥OIHHIN-IONVYS

TVB0TO WA - NORIMIW-IONVUL
TVE0TO WOE - MOIMYIN-3ONVYS

HLMOMD dvD TIVAS WIS - JW|

HIMOYO AN3AIAID LIS
NOLLVANNOL YOIMHIN-3ONVI

HLMOUO oV TIVIS VI8 - SN

HLMOYD ONIQIAIQ LIS
NOILLYONNOA XOIHIA-JONVU !

HIMOHO ONIQIAIQ LS

HIMONO dVD TIVINS VI8 - dW3
TWB019 WOE - MOIHEIN-3ONVYES
NOLLVANNOS YOIHIA-IONVHL
NOUVANNOA MOIHYIN-IONVYES
NOLLYONNOZ XO1d3n-3ONVES
NOUVONNOZ ¥OIHuan-3ONVHS




000

60 0

90 0

orzy
143
13>
100
€82
200
sz0
800
€00
o
soo
S00
900
(444
800
800
0zo
800
oo
200
8o
€0
180
000
000
oo
8L6y
100
010
S00
800
800

957’880 8}

or 19yY'te
00 525'6¥2
98 ¥¥0'8S
00 O¥P'ZEL
00 411'8Y6'EL
00 5€9 054
52 LO'EY
5L L€2'651
OE 655°26
00 09¥'261
80 ZHE'80L
6€ 259'08
¥8 £28°Y01
00 ¥86'E6¢
SLE04'YEL
00 018001
00 186'rSE
00502471
00 ZP1'SBL
80 205°2€1
0£ 506'062
00 ¥1£'955
00 ¥8Y'120'L
000

000

00 099'083
1 2zr'es
00 L1244
00 esr'oLt
Op ZEH'08
00 268'YE4
§9 520'804

$

SAIWA J9HIER I3 ROL

€5229'591
€6 800'6YZ
LLEs1'eL
20 9¥E'0ZH
S8 6Z¥'68Y'0L
20 8€9'9€4
€9 £55'5EE
3 LrLL0L
29 698'95
Z) 026°084
98 £52'99
LY 1L8'85
10 268'22
19520'242
o5 25Y'Lzk
00 000'004
86 55€'6€E
€9 586'501
L€ ¥S0'E8)
OF 1S6'ZE}
€8 18£'E92
08 820'r¥S
00 ¥B¥'120't
000

000

08 920'¢91
€2 10¥'18
TL00L'20L
I8 v96'2LL
9C €06 1L
YL SZHLEL
99 06€'L8

000 00Z'8
000 ¥59'9
000 266'C
000005
186 150'v9
000 004'y
000 529°¢L
000 SPL's
000 591
000 000 €
000 9£6'¢
000 1Z8'Z
000 2b1'Z
000 0Z¥'E
000 000°S5Z}
000 00000}
000 525'9
000 062'4
000 008'S
000 ZL¥'@
000 000022
000 000°0SS

000 ¥8¥'120'}

0000
0000

000 000'9
000 608'69
000 004'T
000 00E'Z
000 82€7
000 009'L
000S€L'T

HouvT
riozeze

zTOUSIHZ
L10Z1EN

0002 2
9280 ¢

00002
0580

HI0.1S NOWNOD Q11 02 YOLONW VHVYWVA

10 SN XJ0LS NOWWOD di0D SIDIAYIS 13N A1HOM
€} HN3 XI01S NOWNOD HIMNT SHIALTOM

10 SN XO0LS NOWWOD dDI ADH3N3T NISNODSIM
JIHSHANLYV 3LIWIN | SIS 0T GIOAIH NOLSNIM
999 1ASN XO0LS NONWOD 00 + OOHVY4 ST1aM

999 1ASN XJ0LS NOWNOD 0 + 09HVd ST1am

10 4SN XJ0LS NOWNOD ON) SNOLLDINNOD JLEVM
1ASN XJ0LS NOWWOD € SSYT10 1SOd NOLONIHSYM

} GSN XJ0LS NOWWOO ONI STHOLS LUV TVM

+00 SN ¥I0LS NOWWOD 0D HOLONANODIWIS VHYIL10A
£00 @SN ¥IOLS NOWNOD ddOD ONVIT10A

10 SN %301S NOWWOD ONI AddUHS NINVLIA

+000 ASN #IOLS NOWNOO SIHVHS V SSVTO ONI VSIA
42 0314 L1720 ¥OHOVA ONA3 HINY 918 919 1S VINIOYIA
HVA ¥1/€0 Q3UNIISNN US SNOLLYIINNWINOD NOZINIA
} GSN ¥J01S NOWNOD ONI SNOLLVIINNWNOD NOZINIA
+0SN ¥O0LS NOWWNOD SIIHLSNANI INOWTVA

SZ1 aSN XO0LS NOWWOD Q11 SONIQT0H SNAITVA

AdN M0L1S NOWNOD DN QMO TIOM LLN

2 ZZZ0 N AYNSYAYUL SN

648 0 £1/40 /N AYNSYIUL SN

¥v1iog sn

¥Yy104a sn

¥vy1ioasn

10 QSN XO0LS NOWAOD dHOONVE SN

AdN MJ0LS NOWNOO QL7 SONIQTIOH NVIH AvX 80N

10 SN X¥O0LS NOWAOD DNI dNOYD HLTVIHAILINDG
1SN XO0LS NOWAOD dHOD SIID0TONHIAL QILINN
L0 OSN %DOLS NOWWOD ONI STVANZY Q3LINN

10 ASN YO0LS NOWWOD 8 10 3DIAYIS 130Uvd Q3LINN
Z SN NI0LS NOWNOD dHOD LINN

N3A 3S3NVAVT
Hv10Q SN
AONIHHND O¥N3
y¥v1ioa sn
¥vY1104 sn
¥v1100 sn
dvToqsn
¥v104 sn
gviioasn
¥v1100 Sn
¥v1I0a sn
¥V110a0 SN
V1100 SN
Hv1104 sn
¥VTIoq SN
yv110a sn
¥v110a sn
yv110a sn
YVTIOQ SN
¥VTI0a SN
¥vY1oa sn
HVTI0a SN
Y1100 SN
¥vY1104 sn
¥v1100 SN
¥v1ioasn
HYT10Q JHOVONIS
WY10a sn
¥v110a sn
¥v110d sn
¥v10a sn
Hv110Qa sn

ALND3
ALND3
AlIND3
ALIND3I
ALINDI
ALIND3
ALND3
ALND3
ALIND3
ALIND3I
ALINDI
ALND3
ALNDI
ALIND3
IWOINI Q3X1d
IWOOINI a3xid
ALIND3
ALIND3
ALIND3
ALIND3
JWOONI a3XId
JANOINI Q3XId
HSVYD

HSVD

HSYO

ALIND3
ALIND3
ALIND3
ALIND3
AlLtND3
ALND3
ALIND3

asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn
asn

TIoZNES
ZLOZESS
THOZ/VESS
ZVOZIVES
zioz/iess
210TLES
ZI0ZES
Z1O0ZNESS
(41408
TLOZLES
CLOZNES
ZL0ZLES
CLOULES
ZLOTLES
HOTILES
2L02/ME/S
zIozIes
ZLOZ/LESS
ZLOULES
TLOTNESS
TS
TLOULES
TLOULES
ZLOZ/VESS
ZI0TESS
ZTLOZLES
TLOZ/LES
ZIoULES
ZLOTILESS
CLOULES
TLozNES
ZHOTLES

TYEHOTO WOS - MOIRMIW-IONVHS
HLMOYO d¥D TTVNS VIB - 3Nd
IVEOTO WIS - NOIMNIW-3INVYL
HLMOYO ON3aIANG LIS,
NOILVONNOS XOIHE3N-3INVYS
HLMOYO ANIQIAIQ LI
NOLLVONNOL XOIMH3-30NVYS
HLMOND d¥O TTVAS VIS - 4Wd
NOLLYONNOS XOIHuIA-3ONVYS
HLMOYO GNIAIAIQ LIS|
HLMON9 dVD TIVIS V18 - dN4
HLMOY9 dvD TTVIAS VI8 - JWd|
HIMOYO d¥D TIVAS VI8 - dWd
NOILVYONNOS XOHEIN-IONVIS
NOILYANNOS YORRIIN-FONVES
NOLLVANNOL MOIHYIN-IONVHL
HLMOYO ON3TIAID LIS|
HLMOYO dvD TTVINS VI - ANd
HLMOYO ONIAIAIQ LS|
HLIMONO d¥D TTIVNS V18 - dNd
NOILVANNOJZ MOIYIW-IONVYHS
NOILVANNOS XORHAN-AINVYS
NOLLYONNOS HOIMHAN-IONVHS
NOILYANNO XOIYIN-TONVYS|
NOILYANNOA XOIHY3A-3ONYHS
HLMOYO ON3QNIQ LIS

IVE0TD WOE - XOIYIW-IONVS
HLMOYO GN3QINQ LS|
HLMO¥O GNIAIAIQ L)
HLMOYO dvD TIVAS VId - JWd]
HIMOYO ANIAIAIQ LIS
NOLLVONNO4 XOIdHIn-3ONVHS




ﬁﬂ@ @,‘r
[iine1, 2011

'

620128

- S i

Base Currency. USD - US DOLLAR

Fund AssetID Security Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade 1D Lot Shares/Par Principal Net Cost Security Gn/Ls Curr Gn/Ls Net Gn/Ls
EQUITY
CANADIAN DOLLAR
05CI 52112910€ LE CHATEAU INC A COMMON STOCK NPV 09 Feb 2012 09 Feb 2012 105141€
12RJBI00032 403 6,014 00C Local 77,324 45 77,324 45 000 000
Base 73,543 18 73,543 18 000 000 000
05CI 521129957 LE CHATEAU INC A COMMON STOCK NPV 08 Feb 2012 13 Feb 2012 0 99535¢C
121MBF33120 398 95000 Local 14155 1,221 45 -1,079 90 -1,079 90
Base 142 21 1,161 72 -1,084 94 6543 -1,019 51
05CI 521129957 LE CHATEAU INC A COMMON STOCK NPV 26 Apr2012 01 May 2012 098395C
12DSKBBRWW6 474 2,770 00C Local 4,772 16 35,615 02 -30,842 86 -30,842 86
Base 4,850 00 33,87340 -31,345 96 2,32256 -29,023 40
05Cl 521129957 LE CHATEAU INC A COMMON STOCK NPV 27 Apr2012 02 May 2012 0 98095C
12DTKBBRGBK 478 10000 Local 1579 128 57 -11278 -11278
Base 16 10 122 29 -114 97 878 -106 19
05C1 521129957 LE CHATEAU INC A COMMON STOCK NPV 04 May 2012 09 May 2012 0 99425C
12EDKBBRD18 488 122000 Local 17812 1,568 60 -1,390 48 -1,390 48
Base 17915 1,491 90 -1,398 52 8577 -1,31275
05C1 521129957 LE CHATEAU INC A COMMON STOCK NPV 08 May 2012 11 May 2012 100115C
12EFKBBR7H2 492 112000 Local 164 64 1,440 03 -1,275 39 -1,275 39
Base 164 45 1,369 61 -1,273 92 6876 -1,205 16
05CI 521129957 LE CHATEAU INC A COMMON STOCK NPV 11 May 2012 16 May 2012 099675C
12EIKBBSD1M 497 691000 Local 1,026 27 8,884 47 -7,858 20 -7,858 20
Base 1,029 62 8,450 00 -7,883 82 463 44 -7,420 38
521129957 Total
Local 6,298 53 48,858 14 42,559 61 42,559 61
Base 6,38153 46,468 92 43,102 13 301474 -40,087 39

Page 2

Prepared by State Street

Base Currency' USD - US DOLLAR

Fund AssetID Security Name Securlty Description Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr Gnils Net Gn/Ls
05CI 87261X95¢ TMX GROUP INC COMMON STOCK NPV 03 Apr2012 09 Apr 2012 0 98955¢C
12DBKBBVLQC 438 113000 Local 5,027 36 3,230 55 1,796 81 1,796 81

Base 5,080 45 3,10553 181578 159 14 1,974 92
05CI  87261X95¢ TMX GROUP INC COMMON STOCK NPV 04 Apr2012 10 Apr2012 099710C
12DCKBBSO01T 440 191000 Local 8,474 54 5,460 50 3,014 04 3,014 04

Base 8,499 19 5,249 17 3,022 81 22721 3,250 02
05CI  87261X95¢ TMX GROUP INC COMMON STOCK NPV 05 Apr2012 11 Apr 2012 099155C
12DDKBBRP1X 446 89000 Local 3,954 80 2,544 42 1,410 38 1,410 38

Base 3,988 50 2,44595 1,422 40 12015 1,542 55
05CI 87261X95¢ TMX GROUP INC COMMON STOCK NPV 09 Apr2012 12 Apr 2012 102902C
12DFKBBLEKR 450 41000 Local 1,81516 1,17215 64301 643 01

Base 1,763 97 1,126 78 624 88 1231 637 19
0SCI  87261X95¢ TMX GROUP INC COMMON STOCK NPV 09 Apr2012 12 Apr 2012 102902C
12DIJBBCM3F 450 -41 000 Local -1,815 16 -1,17215 -643 01 643 01
cXL Base -1,763 97 -1,126 78 -624 88 1231 63719




05Cl  87261X95¢
12DIJBBCNSO 458

87261X959 Total

CANADIAN DOLLAR Total

CANADIAN DOLLAR Tota! Gains

CANADIAN DOLLAR Total Losses

CANADIAN DOLLAR Net Gains/Losses
EURO CURRENCY

Page 3

TMX GROUP INC

QMON STOCK NPV

41000 Local 1,81352
Base 1,762 38
Local 19,270 22
Base 19,330 52
Local 102,893 2C
Base 99,255 23
Local
Base
Local
Base
Base

QApr 2012

1,172 15 64137
1,126 78 623 28
12,407 62 6,862 60
11,927 43 6,884 27
138,590 21 -35,697 01
131,939 52 -36,217 86
6,862 60

6,884 27

42,559 61

43,102 13

-36,217 86

HE

7 ey
embﬁétmo_g—;ﬁs

12 Apr 2012 102902¢
64137

1232 63560
6,862 60

518 82 7,40309
-35,697 01

3,533 56 -32,684 30
6,862 60

3,533 56 10,417 82
42,559 61

000 43,102 13
3,533 56 -32,684 30

Prepared by State Street

Base Currency: USD - US DOLLAR

Fund AssetID Security Name Security Description Maturity Date Rate Trd Date Stt Date Sefl Rate
S$SB Trade ID Lot Shares/Par Principal Net Cost Security Gni/Ls Curr Gnlls Net GniLs
FINLAND
05CI  BO9MIDIOE KONE OYJ B COMMON STOCK NPV 25Jul 2011 28 Jul 2011 069752C
111MGP14546 107 346 000 Local 14,400 83 6,309 30 8,091 53 8,09153
Base 20,645 76 9,274 63 11,600 43 -22930 11,371 13
05CI  BOSMIDI0E KONE OYJ B COMMON STOCK NPV 15 Nov 2011 18 Nov 2011 0739481
111MKK17286 307 261000 Local 10,681 74 4,759 33 5,922 41 5,922 41
Base 14,444 91 6,996 18 8,008 87 -560 14 744873
BO9IMODIO5 Total
Local 25,082 57 11,068 63 14,013 94 14,013 94
Base 35,090 67 16,270 81 19,609 30 -789 44 18,819 86
FINLAND Total
Local 25,082 57 11,068 63 14,013 94 14,013 94
Base 35,090 67 16,270 81 19,609 3C -789 44 18,819 8¢
FRANCE
05Cl  B042Y290C MEETIC COMMON STOCK EUR 1 01 Aug 2011 04 Aug 2011 070417€
111MHA23470 127 4,099 00C Local 61,172 61 89,562 27 -28,389 66 -28,389 66
Base 86,871 19 119,203 94 -40,316 14 7,98339 -32,33275
FRANCE Total
Local 61,172 61 89,562 27 -28,389 66 -28,389 66
Base 86,871 1¢ 119,203 94 -40,316 14 7,983 39 -32,33275
GERMANY hale
05CI  57560290¢ BAYERISCHE MOTOREN WERKE AC  COMMON STOCK EUR1 07 Feb 2012 09 Feb 2012 0755172
121MBE21377 396 178 000 Local 12,264 03 8,050 59 4,213 44 421344
Base 16,240 03 11,059 99 5,579 44 -399 40 5,180 04
05CI  57560290¢ BAYERISCHE MOTOREN WERKE AC  COMMON STOCK EUR1 27 Mar 2012 29 Mar 2012 0750638
12CSKBB6LJW 429 178 000 Local 12,276 70 8,050 59 4,226 11 4,226 11
Base 16,355 02 11,059 99 5,630 02 -334 99 5,295 03
Page 4 Prepared by State Street

Base Currency- USD - US DOLLAR
Fund AssetID Security Name

Security Description

Maturity Date Rate Trd Date

Stl Date Sell Rate




ShareslPa.

Cost Securlty.s

I SSB Trade ID Lot Principal Net Curr Gn/Ls Net GnIL54|
575602909 Total
Local 24,540 73 16,101 18 8,439 55 8,439 55
Base 32,595 05 22,1998 11,208 46 -734 39 10,475 07
GERMANY Total
Local 24,540 73 16,101 18 8,439 55 8,439 55
Base 32,595 OF 22,119 98 11,209 4€ -734 39 10,475 07
EURO CURRENCY Totai Local 110,795 91 116,732 08 -5,936 17 5,936 17
Base 154,556 91 157,594 73 -9,497 38 6,459 56 -3,037 82
Local 22,453 4€ 22,453 4¢
EURO CURRENCY Total Gains Base 30,818 7€ 7,983 39 38,802 1£
Local 28,389 66 -28,389 66
EURO CURRENCY Total Losses Base 40,316 14 1,523 83 41,839 97
EURO CURRENCY Net Galns/Losses Base -9,497 38 6,459 56 -3,037 82
HONG KONG DOLLAR
05CI B3Z9VV904  PEAK SPORT PRODUCTS LTD COMMON STOCK HKD 01 14 Dec2011 16 Dec 2011 7 78230C
111MLI13767 334 7,000 00C Local 15,333 71 3841359 23,079 88 -23,079 88
Base 1,970 33 494285 2,965 69 683 -2,972 52
05CI B3Z9vvE04  PEAK SPORT PRODUCTS LTD COMMON STOCK HKD 01 16 Dec2011 20 Dec 2011 7 78445¢
111MLLO8893 339 9,000 00C Local 18,753 43 49,388 90 -30,635 47 -30,635 47
Base 2,409 09 6,355 10 -3,935 47 1054 -3,946 01
05CI B3ZSVVE04  PEAK SPORT PRODUGTS LTD COMMON STOCK HKD 01 19 Dec2011 21 Dec 2011 7 78395¢
111MLM15692 343 4,00000C Local 8,182 59 21,950 62 -13,768 03 -13,768 03
Base 1,051 21 2,824 49 1,768 77 451 1,773 28
05CI B329VvS04  PEAK SPORT PRODUCTS LTD COMMON STOCK HKD 01 20Dec2011 22 Dec 2011 7 78195¢
111MLN18419 345 4,00000C Local 8,150 88 21,950 62 -13,790 74 13,790 74
Base 1,048 56 2,824 49 A,77214 379 1,775 93
05CI B329vW904  PEAK SPORT PRODUCTS LTD COMMON STOCK HKD 01 21Dec2011 23 Dec 2011 7 78145¢C
111MLO12479 350 10,000 00C Local 20,488 37 54,876 55 -34,388 18 -34,388 18
Base 2,632 98 7,061.22 441925 -899 4,428 24
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Fund AssetID Security Name Security Description Maturlty Date Rate Trd Date Stl Date Sell Rate
S$SB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr Gn/iLs Net Gn/Ls
05Cl  B329VV904 PEAK SPORT PRODUCTS LTD COMMON STOCK HKD 01 22 Dec 2011 28 Dec 2011 7 78190C
111MLP08846 ) 354 6,000 00C Local 12,232 96 32,92593 - -20,692 97 -20,692 97
Base 1,571 98 4,236 73 -2,659 12 -563 -2,664 75
05CI  B3zgvvao4 PEAK SPORT PRODUCTS LTD COMMON STOCK HKD 01 23 Dec 2011 29 Dec 2011 7 77695C
111MLQ08351 358 10,000 00C Local 20,518 92 54,876 55 -34,357 63 -34,357 63
Base 2,63843 7,061 22 4,417 88 491 -4,422 79
05Cl  B3Z9vve04 PEAK SPORT PRODUCTS LTD COMMON STOCK HKD 01 28 Dec 2011 30 Dec 2011 7 77285C
111MLS07120 365 2,000 00C Local 4,159 04 10,975 31 -6,816 27 -6,816 27
Base 53507 141224 -876 93 024 877 17
05Cl B3Z29vVv904 PEAK SPORT PRODUCTS LTD COMMON STOCK HKD 01 29 Dec 2011 03 Jan 2012 7 77225¢C
111MLT 14442 370 2,000 00C Local 4,121 14 10,975 31 6,854 17 -6,854 17
Base 530 24 141224 -881 88 -012 -882 00
05Cl  B329VV904 PEAK SPORT PRODUCTS LTD COMMON STOCK HKD 01 03 Apr2012 10 Apr 2012 7 76450C
12DBKBBN3PL 436 17,143 00C Local 31,454 85 94,107 80 62,652 95 -62,652 95
Base 4,051 11 12,108 28 -8,069 15 1097 -8,058 18
05Cl B3zZ9vV904 PEAK SPORT PRODUCTS LTD COMMON STOCK HKD 01 05 Apr2012 11 Apr 2012 7 76525C
12DDKBBNPT7 442 10,851 00C Local 20,775 84 59,546 55 -38,770 71 -38,770 71
Base 2,67549 7,662 13 -4,992 85 621 -4,986 64
B3Z9Vv904 Total
Local 164,180 73 449,987 73 -285,807 00 -285,807 00
Base 21,114 49 57,902 00 -36,759 13 -28 38 -36,787 51
HONG KONG DOLLAR Total Local 164,180 72 449,987 72 -285,807 0C -285,807 oC
Base 21,114 4¢ 57,902 OC -36,759 13 -28 38 -36,787 51




o

@

000
HONG KONG DOLLAR Total Galns Base 000 1718 1718
NG D Local -285,807 OC -285,807 OC
HONG KONG DOLLAR Total Losses Base -36,759 13 4556 -36,804 69
HONG KONG DOLLAR Net Gains/Losses Base -36,759 13 -28 38 -36,787 51
JAPANESE YEN
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05CI 647453801 JAPAN TOBACCO INC COMMON STOCK 02 Aug 2011 05 Aug 2011 77 14500C
111MHB27328 132 4000 Local 1,372,210 00 1,777,413 00 -405,203 00 -405,203 00
Base 17,787 41 16,128 66 -5,252 49 6,91124 1,658 75
05ClI 698526001 YAMAHA MOTOR COLTD COMMON STOCK 02 Aug 2011 05 Aug 2011 77 14500C
111MHB27329 133 1,300 00C Local 1,895,969 00 2,767,546 00 -871,577 00 -871,577 00
Base 24,576 69 26,233 45 -11,297 91 9,641 15 -1,656 76
JAPANESE YEN Total Local 3,268,179 0C 4,544,959 0C -1,276,780 OC -1,276,780 OC
Base 42,364 1C 42,362 11 -16,550 40 16,552 3¢ 199
Local 000 000
JAPANESE YEN Total Gains Base 000 16,552 3¢ 16,552 3¢
Local -1,276,780 OC -1,276,780 0C
JAPANESE YEN Total Losses Base -16,550 40 000 -16,550 40
JAPANESE YEN Net Gazins/Losses Base -16,550 40 16,552 39 199
POUND STERLING
05Cl 02374090£ DIAGEO PLC COMMON STOCK GBP 89351¢ 15 Nov 2011 18 Nov 2011 0632171
111MKK17278 313 458 000 Local 6,057 92 4,653 97 1,403 95 1,403 95
Base 9,582 72 8,727 31 2,220 84 -1,36543 855 41
05C| 313486904 BARCLAYS PLC COMMON STOCK GBP 2£ 13 Sep 2011 16 Sep 2011 0633312
111MIH14147 213 4,783 00C Local 7,031 93 15,733 88 -8,701 95 -8,701 95
Base 11,103 42 23,977 28 -13,740 38 866 51 -12,873 87
05C1 313486904 BARCLAYS PLC COMMON STOCK GBP 2& 13 Sep 2011 16 Sep 2011 0633312
111MIH14146 214 4,782 00C Local 7,040 47 15,730 58 8,690 12 -8,690 12
Base 11,116 91 23,972 28 -13,721 70 866 33 -12,855 37
05Ci 313486904 BARCLAYS PLC COMMON STOCK GBP 2& 15 Sep 2011 20 Sep 2011 0632671
111MIJ15067 222 9,320 00C Local 14,821 69 30,658 53 -15,836 84 -15,836 84
Base 23,427 17 46,721 37 -25,031 71 1,737 51 -23,294 20
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Fund AssetiD Security Name Secunty Description Maturity Date Rate Trd Date Stt Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr Gn/Ls Net Gn/Ls
05CI 313486904 BARCLAYS PLC COMMON STOCK GBP 2% 15 Sep 2011 20 Sep 2011 0632671
111MIJ15064 223 8,151 00C Local 12,728 67 26,813 06 -14,083 39 -14,083 39

Base 20,120 52 40,861 15 -22,260 21 1,519 58 -20,740 63
313486904 Total

Local 41,623 76 88,936 06 47,312 30 -47,312 30

Base 65,768 02 135,532 09 -74,754 00 4,989 93 -69,764 07
05Cl  989VRWI09 MANAGEMENT CONSULTING GROU CALL EXP 01DEC1§ 15 Dec 2011 15 Dec 2011 064612C




11,658 00C !ocal

2.! 76

11RJLS00076 368 2,564 76 000 2,564 76
Base 3,969 48 000 3,969 48 000 3,969 48
05CI 983VRWI09 MANAGEMENT CONSULTING GROU CALL EXP 01DEC1E 15Dec 2011 15 Dec 2011 064612C
114FLU00072 368 -11,658 00C Local -2,564 76 000 -2,564 76 -2,564 76
CXL Base -3,969 48 000 -3,969 48 000 -3,969 48
989VRWS09 Total
Local 000 000 000 000
Base 000 000 000 000 000
POUND STERLING Total Local 47,681 68 93,590 02 -45,908 35 -45,908 35
Base 75,350 74 144,259 4C -72,533 16 3,624 50 -68,908 66
Local 1,403 95 1,403 95
POUND STERLING Total Gains Base 2.220 84 4,989 93 7'210 77
Local -47,31230 -47,312 30
POUND STERLING Total Losses Base 74754 00 136543 7611843
POUND STERLING Net Gains/Losses Base -72,533 16 3,624 50 -68,908 66
SWEDISH KRONA
05C4 BOOL2M902 MILLICOM INTL CELLULAR SDF RECEIPT USD1 5 29 Aug 2011 01 Sep 2011 6 27400C
11RJHW00014 026 500000 Local 350,389 81 247,212 07 103,177 74 103,177 74
Base 55,847 91 40,169 65 16,445 29 -767 03 15,678 26
05C4 BOOL2M902 MILLICOM INTL CELLULAR SDF RECEIPT USD15 29 Dec 2011 03 Jan 2012 6 92750C
11RJLU00051 217 920000 Local 639,696 68 454,870 21 184,826 47 184,826 47
Base 92,341 64 73,912 16 26,680 11 -8,250 63 18,429 48
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Fund AssetID Security Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr Gn/Ls Net Gn/Ls
05CI  BOOL2M902 MILLICOM INTL CELLULAR SDF RECEIPT USD1 5§ 02 May 2012 07 May 2012 6 74750C
12ECKBBL301 487 37000 Local 25,667 69 18,060 45 7,607 24 7,607 24
Base 3,804 03 2,934 65 1,127 42 -258 04 869 38
B0OOL2MS03 Total
Local 1,015,754 18 720,14273 295,611 45 295,611 45
Base 151,993 58 117,016 46 44,252 82 -9,27570 34,977 12
SWEDISH KRONA Total Local 1,015,754 1€ 720,142 72 295,611 4¢ 295,611 45
Base 151,993 5¢ 117,016 4€ 44,252 82 -9,27570 34,977 12
Local 295,611 4£ 295,611 45
SWEDISH KRONA Total Galns Base 44,252 82 000 44,252 B2
Local 000 000
SWEDISH KRONA Total Losses Base 000 -8,27570 9,27570
SWEDISH KRONA Net Gains/Losses Base 44,252 82 -9,27570 34,977 12
SWISS FRANC
05CM B3DCZF902 CIE FINANCIERE RICHEMON BR # COMMON STOCK CHF1 16 Mar 2012 21 Mar 2012 091605C
121MCL29331 108 575000 Local 34,037 59 26,938 38 7,099 21 7,099 21
Base 37,156 91 29,465 87 7,749 81 -58 77 7,691 04
SWISS FRANC Total Local 34,037 5¢ 26,938 38 7,099 21 7,099 21
Base 37,156 91 29,465 87 7,749 81 -58 77 7.69104
Local 7,099 21 7.099 21
SWISS FRANC Total Gains Base 7,749 81 000 774981
Local 000 000
SWISS FRANC Total Losses Base 000 5877 5877
SWISS FRANC Net Gains/Losses Base 7.749 81 -58 77 7,691 04
US DOLLAR
05CN 000375204 ABB LTD SPON ADR ADR 23Feb 2012 28 Feb 2012 1.00000C
12488Q00423 300 300000 Local 6,184 02 6,159 54 24 48 24 48
Base 6,184 02 6,159 54 24 48 000 2448
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Fund AssetID Security Name Secunty Descnption Matunty Date Rate Trd Date Sti Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/lLs Curr Gn/ls Net Gn/lL.s
05CN 000375204 ABB LTD SPON ADR ADR 23 Feb 2012 28 Feb 2012 1 00000C
124BBQ00424 302 1,200 00C Local 24,745 35 24,638 18 107 17 107 17
Base 2474535 24,638 18 107 17 000 107 17
05CN 000375204 ABB LTD SPON ADR ADR 28 Feb 2012 02 Mar 2012 1 00000C
124BBT00418 319 2,300 00C Local 47,926 53 47,223 18 703 35 703 35
Base 47,926 53 47,223 18 703 35 000 703 35
000375204 Total
Local 78,855 90 78,020 90 835 00 835 00
Base 78,855 90 78,020 90 83500 000 835 00
05C4 00253530C AARON S INC COMMON STOCK USD § 28 Dec 2011 29 Dec 2011 1 00000C
114BLT00715 174 4,302 00C Local 114,398 74 75,941 96 38,456 78 38,456 78
Base 114,398 74 75,941 96 38,456 78 000 38,456 78
05CJ 00476410€ ACME PACKET INC COMMON STOCK USD 001 01 May 2012 04 May 2012 100000C
12EBJBBCGT6 059 432000 Local 12,048 20 13,796 40 -1,748 20 -1,748 20
Base 12,048 20 13,796 40 -1,748 20 000 -1,748 20
05C6 00476410€ ACME PACKET INC COMMON STOCK USD 001 28 0ct 2011 02 Nov 2011 1 00000C
111MJT18732 290 1,300 00C Local 47,236 28 56,486 10 -9,249 82 -9,249 82
Base 47,236 28 56,486 10 -9,249 82 000 -9,249 82
05C6 00476410€ ACME PACKET INC COMMON STOCK USD 001 310ct2011 03 Nov 2011 1 00000C
111MJU10329 331 1,360 00C Local 50,095 17 59,093 16 -8,997 99 -8,997 99
Base 50,095 17 59,093 16 -8,997 99 000 -8,997 99
004764106 Total
Local 109,379 65 129,375 66 -19,996 01 -19,996 01
Base 109,379 65 129,375 66 -19,996 01 000 -19,996 01
05C6 00506D100 ACTIVE NETWORK INC/THE COMMON STOCK 280ct2011 02 Nov 2011 . 100000C
111MIT27312 315 1,700 00C Local 24,569 1 25,683 20 -1,114 09 -1,114 09
Base 24,569 11 25,683 20 -1,114 09 000 -1,114 09
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SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr GniLs Net GniLs
05C6 00506D100 ACTIVE NETWORK INC/THE COMMON STOCK 01 Nov 2011 04 Nov 2011 1 00000C
111MKA26869 462 2,900 00C Local 37,162 20 43,812 52 -6,650 32 -6,650 32
Base 37,162 20 43,81252 -6,650 32 000 -6,650 32
00506D100 Total
Local 61,731 31 69,495 72 -7,764 41 -7,764 41
Base 61,731 31 69,495 72 -7,764 41 000 -7.764 41
05CJ 00508X202 ACTUANT CORP A COMMON STOCK USD 2 06 Oct2011 12 Oct 2011 1 .00000C
114BJE00576 046 3,360 00C Local 69,897 74 69,420 19 477 55 47755
Base 69,897 74 69,420 19 477 55 000 477 55
05CJ 00508X203 ACTUANT CORP A COMMON STOCK USD 2 10 Nov 2011 16 Nov 2011 1 00000C
114BKI00427 143 1,226 00C Local 27,553 45 25,330 10 2,223 35 2,22335
Base 27,553 45 25,330 10 2,223 35 000 2,22335
05CJ 00508X202 ACTUANT CORP A COMMON STOCK USD 2 11 Nov 2011 16 Nov 2011 1 00000C

114BKJ01069 145 431000 Local 9,891 25 8,904 79 986 46 986 46




.ase 9,891 25

QS

8,904 79 000 986 46
05CJ 00508X202 ACTUANT CORP A COMMON STOCK USD 2 20 Dec 2011 23 Dec 2011 100000C
114BLO01430 256 569 000 Local 11,924 30 11,755 98 168 32 168 32

Base 11,924 30 11,755 98 168 32 000 168 32
05CJ 00508X202 ACTUANT CORP A COMMON STOCK USD 2 21 Dec2011 27 Dec 2011 1.00000C
114BLP00848 318 750 000 Local 16,713 95 15,495 58 1,21837 1,21837

Base 16,713 95 15,495 58 1,218 37 000 1,21837
05CJ 00508X202 ACTUANT CORP A COMMON STOCK USD 2 22 Dec 2011 28 Dec 2011 1.00000C
1148LQ00514 355 308 000 Local 7,030 88 6,363 52 667 36 667 36

Base 7,030 88 6,363 52 667 36 000 667 36
05CJ 00508X202 ACTUANT CORP A COMMON STOCK USD 2 07 Feb 2012 10 Feb 2012 1 00000C
1248BBF01109 580 2,517 00C Local 69,386 81 52,003 15 17,383 66 17,383 66

Base 69,386 81 52,003 15 17,383 66 000 17,383 66
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05CJ 00508X202 ACTUANT CORP A COMMON STOCK USD 2 08 Feb 2012 13 Feb 2012 1.00000C
124BBG00983 586 1,377 00C Local 37,614 36 28,449 88 9,164 48 9,164 48

Base 37,614 36 28,449 88 9,164 48 000 9,164 48
05CJ 00508X202 ACTUANT CORP A COMMON STOCK USD 2 02 Aug 2011 05 Aug 2011 1.00000C
114BHC00808 633 662 000 Local 15,526 58 13,677 43 1,848 15 184915

Base 15,526 58 13,677 43 1,849 15 000 1,84915
00508X203 Total

Local 265,539 32 231,400 62 34,138 70 34,138 70

Base 265,539 32 231,400 62 34,138 70 000 34,138 70
05CJ 00508Y10z ACUITY BRANDS INC COMMON STOCK USD 01 01 May 2012 04 May 2012 1.00000C
12EBJBBCGTY 062 491 000 Local 27,909 28 22,911 09 4,998 18 4,998 19

Base 27,909 28 22,911 09 4,998 19 000 4,998 19
05CJ 00508Y10z ACUITY BRANDS INC COMMON STOCK USD 01 20 Dec 2011 23 Dec 2011 100000C
114BLO01423 249 415000 Local 20,832 21 19,364 77 1,467 44 1,467 44

Base 20,832 21 19,364 77 1,467 44 000 1,467 44
05CJ 00508Y10z ACUITY BRANDS INC COMMON STOCK USD 01 21 Dec2011 27 Dec 2011 1.00000C
114BLP00835 305 388000 Local 18,911 69 18,104 89 1,806 80 1,806 80

Base 19,911 69 18,104 89 1,806 80 000 1,806 80
05CJ 00508Y10z2 ACUITY BRANDS INC COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 100000C
114BLQ00520 361 394 000 Local 20,381 97 18,384 86 1,997 11 1,997 1

Base 20,381 97 18,384 86 1,997 11 000 1,997 11
05CJ 00508Y10z ACUITY BRANDS INC COMMON STOCK USD 01 09Jan 2012 12 Jan 2012 100000C
124BAF00552 430 265000 Local 14,797 07 12,365 45 2,431 62 2,43162

Base 14,797 07 12,365 45 243162 000 243162
05CJ 00508Y10z ACUITY BRANDS INC COMMON STOCK USD 01 10Jan 2012 13 Jan 2012 1.00000C
124BAG00956 433 136 000 Local 7.744 17 6,346 04 1,398 13 1,398 13

Base 7.74417 6,346 04 1,398 13 000 1,398 13
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00508Y102 Total
Local 111,576 38 97,477 10 14,099 28 14,098 29
Base 111,576 39 97,477 10 14,099 29 000 14,099 29
05C6 00724F101 ADOBE SYSTEMS INC COMMON STOCK USD 0001 28 Oct2011 02 Nov 2011 1 00000C
111MJT18719 281 4,300 00C Local 123,272 61 132,053 91 -8,78130 -8,781 30
Base 123,272 61 132,053 91 -8,781 30 000 -8,781 30
05C6 00724F101 ADOBE SYSTEMS INC COMMON STOCK USD 0001 * 31 0ct2011 03 Nov 2011 1 00000C
111MJU12225 339 2,400 00C Locat 69,787 77 73,704 51 -3,916 74 -3,916 74
Base 69,787 77 73,704 51 -3,916 74 000 -3,916 74
05C6 00724F101 ADOBE SYSTEMS INC COMMON STOCK USD 0001 310ct2011 03 Nov 2011 1 060000C
111MJU15772 361 2,37500C Local 69,655 03 72,936 76 -3,28173 -3,28173
Base 69,655 03 72,936 76 -3,28173 000 -3,28173
00724F101 Total
Local 262,715 41 278,695 18 15,979 77 -15,979 77
Base 262,715 41 278,695 18 -15,979 77 000 -15,979 77
05C5 00738A10€ ADTRAN INC COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 1 00000C
114BLP03063 325 1,920 00C Local 58,405 65 73,623 47 -15,217 82 -15,217 82
Base 58,405 65 73,623 47 -15,217 82 000 -15,217 82
05C5 00738A10€ ADTRAN INC COMMON STOCK USD 01 03 May 2012 08 May 2012 1 00000C
12ECJBBD513 477 1,21500C Local 37,043 42 43,026 99 -5,983 57 -5,983 57
Base 37,043 42 43,026 99 -5,983 57 000 -5,983 57
00738A106 Total
Local 95,449 07 116,650 46 -21,201 39 -21,201 39
Base 95,449 07 116,650 46 -21,201 39 000 -21,201 39
05C6 00766T10C AECOM TECHNOLOGY CORP COMMON STOCK USD 01 28 0ct2011 02 Nov 2011 1 00000C
111MJT19859 297 4,000 00C Local 86,267 54 111,027 65 -24,760 11 -24,760 11
Base 86,267 54 111,027 65 -24,760 11 000 -24,760 11
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05C6 00766T10C AECOM TECHNOLOGY CORP COMMON STOCK USD 01 01 Nov 2011 04 Nov 2011 1 00000C
111MKA26878 466 4,700 00C Local 95,340 48 130,457 49 -35,117 01 -35,117 01
Base 95,340 48 130,457 49 -35,117 01 0400 -35,117 01
00766T100 Total
Local 181,608 02 241,485 14 -59,877 12 -59,877 12
Base 181,608 02 241,485 14 -59,877 12 000 -59,877 12
05C6 007865108 AEROPOSTALE INC COMMON STOCK USD 01 04 Aug 2011 09 Aug 2011 1 00000C
111MHD36979 271 600000 Local 8,81371 13,285 22 -4,471 51 4,471 51
Base 8,81371 13,285 22 -4,471 51 000 4,471 51
05C6 007865108 AEROPOSTALE INC COMMON STOCK USD 01 04 Aug 2011 09 Aug 2011 1 00000C
111MHD36981 272 400000 Local 584576 8,856 81 -3,011 05 -3,011 05
Base 5,845 76 8,856 81 -3,01105 000 -3,011 05
05C6 007865108 AEROPOSTALE iNC COMMON STOCK USD 01 04 Aug 2011 09 Aug 2011 1 00000C
111MHD36983 273 6,075 00C Local 76,846 05 134,512 81 -57,666 76 -57,666 76
Base 76,846 05 134,512 81 -57,666 76 000 -57,666 76
05C6 007865108 AEROPOSTALE INC COMMON STOCK USD 01 04 Aug 2011 09 Aug 2011 1 00000C
111tMHD36989 280 1,200 00C Local 17,669 30 26,570 43 -8,901 13 -8,901 13
Base 17,669 30 26,570 43 -8,901 13 000 -8,901 13
05C6 007865108 AEROPOSTALE INC COMMON STOCK USD 01 04 Aug 2011 09 Aug 2011 1.00000¢
111MHD36991 281 300000 Local 3,829 42 6,642 61 2,813 19 2,813 19
Base 3,82942 6,642 61 -2,81319 000 -2,81319
05C6 007865108 AEROPOSTALE INC COMMON STOCK USD 01 04 Aug 2011 09 Aug 2011 1.00000C




3,200 00C local

-29,! 00

111MHD36993 282 40,928 49 70,854 49 -29,926 00
Base 40,928 49 70,854 49 -29,926 00 000 -29,926 00
007865108 Total
Local 153,932 73 260,722 37 -106,789 64 -106,789 64
Base 153,932 73 260,722 37 -106,789 64 000 -106,789 64
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05C6 01642T108 ALKERMES INC COMMON STOCK USD 01 21 Jul 2011 26 Jul 2011 100000C
111MGN24833 048 200000 Local 3,792 56 2,362 16 1,430 40 1,430 40
Base 3,792 56 2,362 16 1,430 40 000 1,430 40
05C6 01642T108 ALKERMES INC COMMON STOCK USD 01 21 Jul 2011 26 Jul 2011 1 00000C
111MGN24898 052 100 000 Local 1,898 62 1,181 08 717 54 717 54
Base 1,898 62 1,181 08 717 54 000 717 54
05C6 016427108 ALKERMES INC COMMON STOCK USD 01 21 Jul2011 26 Jul 2011 1.00000C
111MGN24915 053 200000 Local 3,777 28 2,362 16 141512 1,415 12
Base 3,777 28 2,362 16 141512 000 141512
05C6 01642T108 ALKERMES INC COMMON STOCK USD 01 21Jul2011 26 Jul 2011 100000C
111MGN24917 054 200000 Local 3,767 00 2,362 16 1,404 84 1,404 84
Bage 3,767 00 2,362 16 1,404 84 000 1,404 84
05C6 01642T108 ALKERMES INC COMMON STOCK USD 01 22 Jul2011 27 Jul 2011 1.00000C
111MG026404 074 700000 Local 12,971 38 8,267 57 4,703 81 4,703 81
Base 12,971 38 8,267 57 4,703 81 000 4,703 81
05C6 01642T108 ALKERMES INC COMMON STOCK USD 01 25Jul 2011 28 Jul 2011 1 00000C
111MGP22606 106 200000 Local 3,650 24 2,362 16 1,288 08 1,288 08
Base 3,650 24 2,362 16 1,288 08 000 1,288 08
05C6 016427108 ALKERMES INC COMMON STOCK USD 01 26 Jul2011 29 Jul 2011 1 00000C
111MGQ25679 112 100 000 Local 1,810 15 1,181 08 629 07 629 07
Base 1,810 15 1,181 08 629 07 000 629 07
05C6 01642T108 ALKERMES INC COMMON STOCK USD 01 26 Jut2011 29 Jul 2011 1.00000C
111MGQ25682 113 200000 Local 3,62393 2,362 16 1,261 77 1,26177
Base 3,623 93 2,362 16 126177 000 1,261 77
05C6 01642T108 ALKERMES INC COMMON STOCK USD 01 26 Jul 2011 29 Jul 2011 1.00000C
111MGQ25699 114 200000 Local 3,624 67 2,362 16 1,262 51 1,262 51
Base 3,624 67 2,362 16 1,262 51 000 1,262 51
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05C6 01642T108 ALKERMES INC COMMON STOCK USD 01 28Jul2011 02 Aug 2011 100000C
111MGS27675 136 200000 Local 3,527 41 2,362 16 1,165 25 1,165 25
Base 3,527 41 2,362 16 1,165 25 000 1,165 25
05C6 01642T108 ALKERMES INC COMMON STOCK USD 01 28Jul2011 02 Aug 2011 1 00000C
111MGS27678 137 200000 Local 3,468 89 2,362 16 1,106 73 1,106 73
Base 3,468 89 2,362 16 1,106 73 000 1,106 73




05C6 01642T108 ALKERMES INC COMMON STOCK USD 01 29 Jul 2011 03 Aug 2011 1.00000C
111MGT27283 169 600 000 Local 10,337 26 7,086 49 3,250 77 3,250 77
Base 10,337 26 7,086 49 3,250 77 000 3,250 77
05C6 01642T108 ALKERMES INC COMMON STOCK USD 01 29 Jul 2011 03 Aug 2011 1 00000C
111MGT27285 170 200000 Local 3,455 47 2,362 16 1,003 31 1,093 31
Base 345547 2,362 16 1,093 31 000 1,093 31
05C6 01642T108 ALKERMES INC COMMON STOCK USD 01 29 Jul 2011 03 Aug 2011 1.00000C
111MGT27421 171 100000 Local 1,729 12 1,181 08 548 04 548 04
Base 1,72912 1,181 08 548 04 000 548 04
05C6 01642T108 ALKERMES INC COMMON STOCK USD 01 01 Aug 2011 04 Aug 2011 1.00000C
111MHA26622 180 300 000 Local 5,057 69 3,543 25 1,514 44 1,514 44
Base 5,057 69 3,543.25 1,514 44 000 1,514 44
05C6 016427108 ALKERMES INC COMMON STOCK USD 01 01 Aug 2011 04 Aug 2011 1.00000C
111MHA26624 181 400 000 Local 6,743 55 4,724 33 2,019 22 2,01922
Base 6,743 55 4,724 33 2,019 22 000 2,01922
05C6 01642T108 ALKERMES INC COMMON STOCK USD 01 01 Aug 2011 04 Aug 2011 1.00000C
111MHA26628 182 400 000 Local 6,728 83 4,724 33 2,004 50 2,004 50
Base 6,728 83 4,724 33 2,004 50 000 2,004 50
05C6 01642T108 ALKERMES INC COMMON STOCK USD 01 02 Aug 2011 05 Aug 2011 1.00000C
111MHB26192 203 800 000 Local 13,276 30 9,448 66 3,827 64 3,827 64
Base 13,276 30 9,448 66 3,827 64 000 3,827 64
Page 16 Prepared by State Street

Siteisies
SR 5

el 2ObE ke May 15201 S Vienbale B Septeniber ;20108

Base Currency: USD - US DOLLAR
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05C6 016427108 ALKERMES INC COMMON STOCK USD 01 03 Aug 2011 08 Aug 2011 1 00000C
111MHC31312 242 100 000  Local 1,596 63 1,181 08 415 55 41555
Base 1,596 63 1,181 08 415 55 000 41555
05C6 016427108 ALKERMES INC COMMON STOCK USD 01 03 Aug 2011 08 Aug 2011 1 00000C
111MHC31314 243 1,400 00C Local 22,192 09 16,535 15 5,656 94 5,656 94
Base 22,192 09 16,535 15 5,656 94 000 5,656 94
05C6 016427108 ALKERMES INC COMMON STOCK UsD 01 04 Aug 2011 09 Aug 2011 1 00000C
111MHD37427 288 600 000 Local 9,213 30 7,086 49 2,126 81 2,126 81
Base 9,213 30 7,086 49 2,126 81 000 2,126 81
05C6 016427108 ALKERMES INC COMMON STOCK USD 01 04 Aug 2011 09 Aug 2011 1.00000C
111MHD37430 289 2,150 00C Local 33,107 86 25,393 26 7,714 60 7.71460
Base 33,107 86 25,393 26 7,714 60 000 7,714 60
05C6 016427108 ALKERMES INC COMMON STOCK USD 01 14 Jun 2011 17 Jun 2011 1 00000C
111MFJ25598 480 300000 Local 5,13296 354324 1,589 72 1,589 72
Base 513296 354324 1,589 72 000 1,589 72
05C6 016427108 ALKERMES INC COMMON STOCK USD 01 14 Jun 2011 17 Jun 2011 1.00000C
111MFJ26234 481 300000 Local 5,108 42 354324 1,565 18 1,565 18
Base 5,108 42 354324 1,565 18 000 1,565 18
05C6 01642T108 ALKERMES INC COMMON STOCK USD 01 14 Jun 2011 17 Jun 2011 1.00000C
111MFJ26238 482 300000 Local 5,105 90 3,543 24 1,562 66 1,562 66
Base 5,105 90 354324 1,562 66 000 1,562 66
05C6 01642T10€ ALKERMES INC COMMON STOCK USD 01 23Jun 2011 28 Jun 2011 1.00000C
111MFQ22520 494 400 000 Local 6,958 26 472433 2,23393 2,23393
Base 6,958 26 4,724 33 2,23393 o000 2,23393
05C6 016427108 ALKERMES INC COMMON STOCK USD 01 23 Jun 2011 28 Jun 2011 1.00000C
111MFQ22522 485 300000 Local 5,195 90 3,543 24 1,652 66 1,652 66
Base 5,195 90 3,543.24 1,652 66 000 1,652 66
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05C6 016427108 ALKERMES INC COMMON STOCK USD 01 27 Jun 2011 30 Jun 2011 1 00000C
111MFS29056 502 100000 Local 1,769 80 1,181 08 588 72 588 72
Base 1,769 80 1,181 08 58872 000 58872
05C6 016427108 ALKERMES INC COMMON STOCK USD 01 27 Jun 2011 30 Jun 2011 1 00000C
111MFS29058 503 100 000 Local 1,769 46 1,181 08 588 38 588 38
Base 1,769 46 1,181 08 588 38 000 588 38
05C6 016427108 ALKERMES INC COMMON STOCK USD 01 27 Jun 2011 30 Jun 2011 1 00000C
111MFS29060 504 500 000 Local 8,838 87 5,905 41 2,933 46 2,933 46
Base 8,838 87 5,905 41 2,933 46 000 2,93346
05C6 016427108 ALKERMES INC COMMON STOCK USD 01 29 Jun 2011 05 Jul 2011 1 00000C
111MFU27833 512 300000 Local 5,369 89 3,543 24 1,826 65 1,826 65
Base 5,369 89 3,543 24 1,826 65 000 1,826 65
05C6 016427108 ALKERMES INC COMMON STOCK USD 01 29 Jun 2011 05 Jul 2011 1 00000C
111MFU27834 513 100000 Local 1,789 67 1,181 08 608 59 608 59
Base 1,789 67 1,181 08 608 59 000 608 59
05C6 01642T108 ALKERMES INC COMMON STOCK USD 01 28 Jun 2011 05 Jul 2011 1 00000C
111MFU27843 514 300 000 Local 5,361 91 3,543 24 1,818 67 1,818 67
Base 5,361 91 3,543 24 1,818 67 000 1.81867
05C6 01642T108 ALKERMES INC COMMON STOCK USD 01 30Jun 2011 06 Jul 2011 1 00000C
111MFV26651 516 700 000 Local 12,99175 8,267 57 4,724 18 4,724 18
Base 12,991 75 8,267 57 4,724 18 000 4,724 18
05C6 016427108 ALKERMES INC COMMON STOCK USD 01 30Jun 2011 06 Jul 2011 1.00000C
111MFV30366 517 700000 Local 12,991 82 8,267 57 4,724 25 4,724 25
Base 12,991 82 8,267 57 4,724 25 000 4,724 25
05C6 016427108 ALKERMES INC COMMON STOCK USD 01 01 Jul 2011 07 Jul 2011 1 00000C
111MGA23139 520 1,200 00C Local 22,787 56 14,172 98 8,614 58 8,614 58
Base 22,787 56 14,172 98 8,614 58 000 8,614 58
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05C6 016427108 ALKERMES INC COMMON STOCK USD 01 06 Jul 2011 11 Jul 2011 1 00000C
111MGC28138 523 100 000 Local 187571 1,181 08 694 63 694 63
Base 1.87571 1,181 08 694 63 000 694 63
05C6 016427108 ALKERMES INC COMMON STOCK USD 01 06 Jul 2011 11 Jul 2011 1 00000C
111MGC28165 524 100 00G Local 1,867 42 1,181 08 686 34 686 34
Base 1,867 42 1,181 08 686 34 000 686 34
05C6 016427108 ALKERMES INC COMMON STOCK USD 01 07 Jul 2011 12 Jul 2011 1 00000C
111MGD10711 525 100 000 Local 1,887 16 1,181 08 706 08 706 08
Base 1,887 16 1,181 08 706 08 000 706 08
05C6 016427108 ALKERMES INC COMMON STOCK USD 01 07 Jul 2011 12 Jul 2011 1 00000C
111MGD10713 526 100 000 Local 1,887 66 1,181 08 706 58 706 58
Base 1,887 66 1,181 08 706 58 000 706 58
05C6 01642T108 ALKERMES INC COMMON STOCK USD 01 07 Jul2011 12 Jul 2014 1.00000C




100 00’:ca| 1,886 71

.63

111MGD10715 527 1,181 08 70563
Base 1.886 71 1,181 08 70563 000 70563
05C6 016427108 ALKERMES INC COMMON STOCK USD 01 07 Jul 2011 12 Jul 2011 1 00000C
111MGD10723 528 100 000 Local 1,887 15 1,181 08 706 07 706 07
Base 1,887 15 1,181 08 706 07 000 706 07
05C6 016421108 ALKERMES INC COMMON STOCK USD 01 07 Jul 2011 12 Jul 2011 1 00000C
111MGD10785 529 100 000 Local 1,888 64 1,18108 707 56 707 56
Base 1,888 64 1,181 08 707 56 000 707 56
05C6 01642T108 ALKERMES INC COMMON STOCK USD 01 08 Jul 2011 13 Jul 2011 1 00000C
111MGE25259 554 900 000 Local 17,541 65 10,62873 6,911 92 6,911 92
Base 17,54165 10,629 73 6,911 92 000 6,911 92
05C6 016427108 ALKERMES INC COMMON STOCK USD 01 08 Jul 2011 13 Jul 2011 1 00000C
111MGE25261 555 400 000 Local 7.767 05 4,724 33 3,04272 3,04272
Base 7,767 05 4,724 33 3,042 72 000 3,04272
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05C6 016427108 ALKERMES INC COMMON STOCK USD 01 11 Jul 2011 14 Jul 2011 1 00000C
111MGF26042 561 400 000 Local 7,672 69 472433 2,848 36 2,848 36
Base 7.567269 4,724 33 2,848 36 000 2,848 36
05C6 016427108 ALKERMES INC COMMON STOCK USD 01 11 Jul 2011 14 Jul 2011 1 00000C
111MGF26044 562 200000 Local 3,872 92 2,362 16 1,510 76 1,51076
Base 3,87292 2,362 16 1,510 76 000 1,510 76
05C6 01642T108 ALKERMES INC COMMON STOCK USD 01 14Jul 2011 19 Jul 2011 1 00000C
111MG125982 597 200 000 Local 3,854 00 2,362 16 1,491 84 1,491 84
Base 3,854 00 2,362 16 1,491 84 000 149184
05C6 016427108 ALKERMES INC COMMON STOCK USD 01 14 Jul 2011 18 Jul 2011 1 00000C
111MGI25984 598 500 000 Local 9,536 96 5,905 41 3,63155 3,63155
Base 9,536 96 5,805 41 3,63155 000 3,63155
05C6 01642T108 ALKERMES INC COMMON STOCK USD 01 18 Jul 2011 21 Jut 2011 1 .00000C
111MGK27904 696 300 000 Local 5,693 02 3,543 24 2,14978 214978
Base 5,693 02 3,543 24 2,14978 o000 2,14978
05C6 01642T108  --ALKERMES INC COMMON STOCK USD 01 . - 18Ju2011 - 21Jul2011 - - 100000¢C -
111MGK27906 697 100 000 Local 1,918 26 1,181 08 737 18 737 18
Base 1,918 26 1,181 08 73718 000 73718
05C6 016427108 ALKERMES INC COMMON STOCK USD 01 18 Jul 2011 21 Jul 2011 1 00000C
111MGK27908 698 325000 Local 6,10176 3,838 51 2,263 25 2,263 25
Base 6,101 76 3,838 51 2,263 25 000 2,263 25
05C6 01642T108 ALKERMES INC COMMON STOCK USD 01 19 Jul 2011 22 Juil 2011 1 00000C
111MGL24885 750 425000 Local 8,001 02 5,01960 2,981 42 2,981 42
Base 8,001 02 5,019 60 2,981 42 000 2,981 42
05C6 01642T108 ALKERMES INC COMMON STOCK USD 01 19 Jul 2011 22 Jul 2011 1 00000C
111MGL24888 751 300000 Local 5,647 18 3,54324 2,103 94 2,103 94
Base 5,647 18 3,54324 2,103 94 000 2,103 94
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Fund AssetID Security Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/ls Curr Gn/Ls Net Gn/lLs
016427108 Total
Local 351,209 36 235,035 18 116,174 18 116,174 18
Base 351,209 36 235,035 18 116,174 18 000 116,174 18
05C6 02503X10% AMERICAN CAPITAL AGENCY CORF  REIT USD 01 28 Oct 2011 02 Nov 2011 1.00000C
111MJT18730 288 2,100 00C Local 58,165 31 61,244 78 -3,079 47 -3,079 47
Base 58,165 31 61,244 78 -3,079 47 000 -3,079 47
05C6 02503X10£ AMERICAN CAPITAL AGENCY CORF REIT USD 01 310ct2011 03 Nov 2011 100000C
111MJU13580 349 2,300 00C Local 63,777 31 67,077 61 -3,300 30 -3,300 30
Base 63,777 31 67,077 61 -3,300 30 000 -3,300 30
05C6 02503X105 AMERICAN CAPITAL AGENCY CORF REIT USD 01 310ct2011 03 Nov 2011 100000C
111MJU18366 373 2,17500C Local 60,268 09 63,432 09 -3,164 00 -3,164 00
Base 60,268 09 63,432 09 -3,164 00 000 -3,164 00
02503X105 Total
Local 182,210 71 191,754 48 -9,54377 -9,54377
Base 182,210 71 191,754 48 -9,54377 000 9,543 77
05C4 02581610¢ AMERICAN EXPRESS CC COMMON STOCK USD 2 28 Dec 2011 29 Dec 2011 1.00000C
114BLT00716 175 2,98500C Local 140,124 24 106,189 42 33,934 82 33,934 82
Base 140,124 24 106,189 42 33,934 82 000 33,934 82
05C4 02581610¢ AMERICAN EXPRESS CC COMMON STOCK USD 2 07 Jun 2011 10 Jun 2011 1.00000C
114BFF01684 686 615000 Local 30,046 72 21,878 22 8,168 50 8,168 50
Base 30,046 72 21,878 22 8,168 50 000 8,168 50
025816109 Total
Local 170,170 86 128,067 64 42,103 32 42,103 32
. Base 170,170 96 128,067 64 42,103 32 000 42,103 32
05C5 02913v102 AMERICAN PUBLIC EDUCATION COMMON STOCK USD 01 04 Aug 2011 09 Aug 2011 1 00000C
11AWHED0894 193 1,766 00C  Local 82,157 16 58,129 47 24,027 69 24,027 69
Base 82,157 16 58,129 47 24,027 69 000 24,027 69
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05C5 02913v102 AMERICAN PUBLIC EDUCATION COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 100000C
114BLP03061 323 1,74500C Local 76,587 09 56,398 48 20,188 61 20,188 61
Base 76,587 09 56,398 48 20,188 61 000 20,188 61
05C5 02913v102 AMERICAN PUBLIC EDUCATION COMMON STOCK USD 01 03 May 2012 08 May 2012 1.00000C
12ECJBBD51L 462 690 000 Local 22,197 01 22,300 83 -103 82 -103 82
Base 22,197 01 22,300 83 -103 82 000 -103 82
02913V103 Total
Local 180,941 26 136,828 78 44,1248 44,112 48
Base 180,941 26 136,828 78 44,112 48 000 44,11248
05CJ 029429107 AMERICAN SCIENCE + ENGINEER  COMMON STOCK USD 667 18 Dec 2011 22 Dec 2011 1.00000C
114BLN00821 225 15000 tocal 1,003 85 1,287 14 -283 29 -28329
Base 1,003 85 1,287 14 -283 29 000 -283 29
05CJ) 029429107 AMERICAN SCIENCE + ENGINEER  COMMON STOCK USD 667 20 Dec 2011 23 Dec 2011 100000C
114BLO01403 229 67000 Local 4,531 60 5,749 24 -1,217 64 -1,217 64
Base 4,531 60 5,749 24 -1,217 64 000 -1,217 64
05CJ 029429107 AMERICAN SCIENCE + ENGINEER  COMMON STOCK USD 667 21 Dec 2011 27 Dec 2011 1.00000¢
114BLP00823 293 181000 Local 12,211 65 15,531 53 -3,319 88 -3,319 88
Base 12,211 65 15,531 53 -3,31988 000 -3,319.88
05CJ 029429107 AMERICAN SCIENCE + ENGINEER  COMMON STOCK USD 667 22 Dec 2011 28 Dec 2011 1 00000C
1148LQO0506 347 195000 Local 13,308 26 16,732 86 -3,424 60 -3,424 60
Base 13,308 26 16,732 86 -3,424 60 000 -3,424 60
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05CJ 029429107 AMERICAN SCIENCE + ENGINEER ~ COMMON STOCK USD 667 17 Jan 2012 20 Jan 2012 1.00000C
124BAK00738 452 45000 Local 3,18099 3,86143 -680 44 -680 44
Base 3,180 99 3,86143 -680 44 000 680 44
05CJ 029429107 AMERICAN SCIENCE + ENGINEER  COMMON STOCK USD 667 17 Jan 2012 20 Jan 2012 1.00000C
124BAK00739 453 169 000 Local 11,935 02 14,501 81 -2,566 79 -2,566 79
Base 11,935 02 14,501 81 -2,566 79 000 -2,566 79
05CJ 029429107 AMERICAN SCIENCE + ENGINEER  COMMON STOCK USD 667 23Jan 2012 26 Jan 2012 1 00000C
124BA0O00869 498 197 000 Local 14,246 03 16,904 48 -2,658 45 -2,658 45
Base 14,246 03 16,904 48 -2,658 45 000 -2,658 45
05CJ 029429107 AMERICAN SCIENCE + ENGINEER  COMMON STOCK USD 667 24 Jan 2012 27 Jan 2012 1.00000C
124BAP00875 507 64 000 Local 463270 5,491 81 -859 11 -859 11
Base 4,63270 5,491 81 -859 11 000 -859 1
05CJ 029429107 AMERICAN SCIENCE + ENGINEER  COMMON STOCK USD 667 25Jan 2012 30Jan 2012 100000C
124BAQ01459 516 93 000 Local 6,625 68 7,980 29 -1,354 61 -1,354 61
Base 6,625 68 7,980 29 -1,354 61 000 -1,354 61
05CJ 029429107 AMERICAN SCIENCE + ENGINEER  COMMON STOCK USD 667 26 Jan 2012 31 Jan 2012 1 00000C
124BAR01028 524 42000 Local 2,925 65 3,604 00 -678 35 -678 35
Base 2,925 65 3,604 00 -678 35 000 578 35
05CJ 029429107 AMERICAN SCIENCE + ENGINEER ~ COMMON STOCK USD 667 31Jan 2012 03 Feb 2012 1 00000C
124BBA01145 541 47000 Local 3,361 36 4,033 05 -671 69 -67169
Base 3,361 36 4,033 05 -671 69 000 67169
05CJ 029429107 AMERICAN SCIENCE + ENGINEER  COMMON STOCK USD 667 01 Feb 2012 06 Feb 2012 1 .00000¢C
12488801111 545 85000 Local 6,096 17 7,293 81 -1,197 64 -1,197 64
Base 6,096 17 7,293 81 -1,197 64 000 -1,197 64
05CJ 029429107 AMERICAN SCIENCE + ENGINEER  COMMON STOCK USD 667 02 Feb 2012 07 Feb 2012 100000C
124BBC00865 549 50 000 Local 3,565 30 4,290 48 -725 18 -72518
Base 3,565 30 4,290 48 72518 000 -72518
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05CJ 029429107 AMERICAN SCIENCE + ENGINEER  COMMON STOCK USD 667 03 Feb 2012 08 Feb 2012 1.00000C
124BBD01036 555 261000 Local 18,681 26 22,396 28 -3,715 02 -3,715 02
Base 18,681 26 22,396 28 -3,71502 000 -3,715 02
05CJ 029429107 AMERICAN SCIENCE + ENGINEER ~ COMMON STOCK USD 667 06 Feb 2012 09 Feb 2012 100000C
124BBE00886 565 94 000 Local 6,574 18 8,066 10 -1,491 92 -1,491 92




05CJ 029429107
124BBF01107

05CJ 029429107
114BHF00558

029429107 Total

05C4 029912201
114BLT00717

05C5 029912201
114BLPQ3067

029912201 Total

05C5 03027X10C
12ECJBBDS1J

AMERICAN SCIENCE + ENGINEER

Base 6,574 18
COMMON STOCK USD 667

574 117 000 Local 8,157 70
Base 8,157 70
AMERICAN SCIENCE + ENGINEER ~ COMMON STOCK USD 667
657 375000 Local 22,602 50
Base 22,602 50
Local 161,994 23
Base 161,994 23
AMERICAN TOWER CORP CL A COMMON STOCK USD 01
176 2,665 00C Local 159,600 31
Base 159,600 31
AMERICAN TOWER CORP CL A COMMON STOCK USD 01
329 2,220 00C Local 132,845 35
Base 132,845 35
Local 292,445 66
Base 292,445 66
AMERICAN TOWER CORP REIT USD 01
460 540000 Local 36,363 81
Base 36,363 81

8,066 10

10,039 71
10,039 74

32,178 58
32,178 58

203,368 60
203,368 60

86,190 31
86,190 31

66,085 40
66,085 40

152,275 71
152,275 71

16,074 83
16,074 83

-1,4!1 92

07 Feb 2012
-1,882 01
-1,882 01

05 Aug 2011
-9,576 08
-9,576 08

41,374 37
-41,374 37

28 Dec 2011
73,410 00
73,410 00

22 Dec 2011
66,759 95
66,759 95

140,169 95
140,169 95

03 May 2012
20,288 98
20,288 98

000 -1,491 92

10 Feb 2012 1.00000C
-1,882 01

000 -1,882 01

10 Aug 2011 1.00000C
-9,576 08

000 -8,576 08
-41,374 37

000 -41,374 37

29 Dec 2011 1.00000C
73,410 00

000 73,410 00

28 Dec 2011 1.00000C
66,759 95

000 66,759 95
140,168 95

000 140,169 95

08 May 2012 100000C
20,288 98

000 20,288 98

Prepared by State Street

Base Currency: USD - US DOLLAR

Fund Asset D Security Name Secunty Description Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security GnilLs Curr Gn/Ls Net GnilLs
05CJ 03073T102 AMERIGROUP CORP COMMON STOCK USD 01 01 May 2012 04 May 2012 1.00000C
12EBJBBCGTS 058 426 000 Local 26,700 65 29,832 33 -3,131 68 -3,13168
Base 26,700 65 29,83233 -3,13168 000 -3,13168
05CN 03076C106 AMERIPRISE FINANCIAL INC COMMON STOCK USD 01 16 Mar 2012 21 Mar 2012 100000C
124BCM00917 370 300000 Local 17,393 41 14,966 83 2,426 58 2,426 58
Base 17,393 41 14,966 83 2,426 58 ¢ 00 2,426 58
05CN 03076C106 AMERIPRISE FINANCIAL INC COMMON STOCK USD 01 30 Mar 2012 04 Apr 2012 1.00000C
12DAJBBDCF6 401 125000 Local 717318 6,236 18 937 00 937 00
Base 717318 6,236 18 937 00 000 937 00
05CN 03076C106 AMERIPRISE FINANCIAL INC COMMON STOCK USD 01 19 Apr2012 24 Apr 2012 100000C
12DOJBBBEX9 454 200000 Local 10,631 66 9,977 88 65378 65378
Base 10,631 66 9,977 88 65378 000 65378
03076C106 Total
Local 35,198 25 31,180 89 4,017 36 4,017 36
Base 35,198 26 31,180 89 4,017 36 000 4,017 36
05CJ 035623107 ANN INC COMMON STOCK USD 006€ 01 May 2012 04 May 2012 1.00000C
12EBJBBCGVO 083 908 600 Local 25,069 31 20,747 20 4,322 11 4,322 11
Base 25,069 31 20,747 20 4,322 11 000 4,322 11
05CJ 035623107 ANN INC COMMON STOCK USD 0068 20 Dec 2011 23 Dec 2011 1 060000C
1148LO01428 254 548 000 Local 13,329 84 12,327 56 1,002 28 1,002 28
Base 13,329 84 12,327 56 1,002 28 000 1,002 28
05CJ 035623107 ANN INC COMMON STOCK USD 006€ 21Dec2011 27 Dec 2011 100000C
114BLP00841 311 511000 Local 12,591 30 11,49523 1,096 07 1,096 07
Base 12,591 30 11,495 23 1,096 07 000 1,096 07
05CJ 035623107 ANN INC COMMON STOCK USD 0068 22 Dec 2011 28 Dec 2011 1 00000C
114BLQ00527 368 519000 Local 12,949 37 1167519 1,274 18 1,274 18
Base 12,949 37 11,675 19 1,274 18 000 1,274 18




Prepared by State Street

Base Currency: USD - US DOLLAR

Fund AssetID Security Name Secunty Description Matunty Date Rate Trd Date St Date Sell Rate
$SB Trade ID Lot Shares/Par Principal Net Cost Security GnilLs Curr GniLs Net Gn/Ls
05CJ 035623107 ANN INC COMMON STOCK USD 0068 20 Jul 2011 25 Jul 2011 1 00000C
114BGN00471 543 2,849 00C Local 78,610 08 64,089 83 14,520 25 14,520 25
Base 78,610 08 64,089 83 14,520 25 000 14,520 25
05CJ 035623107 ANN INC COMMON STOCK USD 006€ 01 Aug 2011 04 Aug 2011 1 .00000C
114BHB00632 624 1,151 00C Local 29,386 99 25,892 38 3,494 61 3,494 61
Base 29,386 99 25,892 38 3,494 61 000 3,494 61
05CJ 035623107 ANN INC COMMON STOCK USD 0068 05 Aug 2011 10 Aug 2011 100000C
114BHF00559 659 4,870 00C Local 109,384 91 109,553 33 -168 42 -168 42
Base 109,384 91 109,553 33 -168 42 000 -168 42
05CJ 035623107 ANN INC COMMON STOCK USD 0068 09 Mar 2012 14 Mar 2012 100000C
124BCH01094 722 1,047 00C Local 28,732 71 23,923 26 4,809 45 4,809 45
Base 28,73271 23,923 26 4,809 45 000 4,809 45
035623107 Total
Local 310,054 51 279,703 98 30,350 53 30,350 53
Base 310,054 51 279,703 98 30,350 53 000 30,350 53
05CJ 03662Q105 ANSYS INC COMMON STOCK USD 01 20 Dec2011 23 Dec 2011 1 00000C
1148L001409 235 245000 Loca! 14,595 48 10,321 03 4,274 45 4,274 45
Base 14,595 48 10,321 03 4,274 45 000 4,274 45
05CJ 03662Q10& ANSYS INC COMMON STOCK USD 01 21 Dec 2011 27 Dec 2011 1 00000C
114BLP00827 297 232000 Local 13,285 17 9,773 38 3,51179 3,51179
Base 13,285 17 9,773 38 3561179 000 351179
05C5 03662Q10% ANSYS INC COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 100000C
114BLP03077 339 3,43500C Local 196,949 84 130,986 12 65,963 72 65,963 72
Base 196,949 84 130,986 12 65,963 72 000 65,963 72
05CJ 03662Q10% ANSYS INC COMMON STOCK USD 01 22 Dec2011 28 Dec 2011 1.00000C
114BLQ0O0510 351 235000 Local 13,585 90 9,899 76 3,686 14 3,686 14
Base 13,585 90 9,899 76 3,686 14 000 3,686 14
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05C5 03662Q10& ANSYS INC COMMON STOCK USD 01 03 May 2012 08 May 2012 100000C
12ECJBBD516 480 1,470 00C Local 93,299 24 56,055 20 37,244 04 37,244 04
Base 93,299 24 56,055 20 37,244 04 000 37,244 04
05CJ 03662Q10£ ANSYS INC COMMON STOCK USD 01 05 Apr2012 11 Apr 2012 1 00000C
12DFJBBB71S 776 166 000 Local 10,645 62 6,993 02 3,652 60 3,652 60
Base 10,645 62 6,993 02 3,652 60 000 3,652 60
05CJ 03662Q10% ANSYS INC COMMON STOCK USD 01 10 Apr2012 13 Apr 2012 1.00000C
12DHJBBB7S6 785 469 000 Local 29,462 10 19,757 40 9,704 70 9,704 70
Base 29,462 10 19,757 40 9,704 70 000 9,704 70
05CJ 03662Q10% ANSYS INC COMMON STOCK USD 01 11 Apr2012 16 Apr 2012 1 00000C
12D1JBBCKJIC 791 554 006 Local 34,759 40 23,338 16 11,421 24 11,421 24




05CJ 03662Q10€
12DJJBBCDCD

03662Q105 Total

05C5 03741110%

114BLP03049

05C5 03741110%
12ECJBBD508

05CN 03741110%
12EDJBBB4KX

ANSYS INC
799

APACHE CORP
311

APACHE CORP
452

APACHE CORP
497

!ase 34,759 40

COMMON STOCK USD 01

526 000 Local 33,418 82

Base 33,418 82

Local 440,001 57

Base 440,001 57
COMMON STOCK USD 625

455000 Local 41,110 42

Base 41,110 42

COMMON STOCK USD 62¢

235000 Local 21,597 35
Base 21,597 35

COMMON STOCK USD 62¢
200000 Local 18,391 76
Base 18,391 76

23,338 16

22,158 62
22,158 62

289,282 69
289,282 69

43,678 45
43,678 45

22,559 20
22,559 20

19,561 64
19,561 64

11,'!1 24

12 Apr 2012
11,260 20
11,260 20

150,718 88
150,718 88

22 Dec 2011
-2,568 03
-2,568 03

03 May 2012
-961 85
-961 85

03 May 2012
-1,169 88
-1,169 88

000 11,421 24

17 Apr 2012 1.00000C
11,260 20

000 11,260 20
150,718 88

000 150,718 88

28 Dec 2011 100000C
-2,568 03

000 -2,568 03

08 May 2012 1.00000C
-96185

000 -961 85

08 May 2012 100000C
-1,169 88

000 -1,169 88
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Base Currency: USD - US DOLLAR

Fund AssetlD Security Name Security Description Matunty Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Securlty Gn/Ls Curr Gn/Ls Net Gn/lLs
05CN 03741110% APACHE CORP COMMON STOCK USD 62¢ 08 May 2012 11 May 2012 100000C
12EGJBBB4XB 514 200000 Local 17,443 43 19,561 64 2,118 21 -2,118 21
Base 17,44343 19,561 64 -2,118 21 000 -2,118 21
037411105 Total
Local 98,542 96 105,360 93 6,817 97 -6,817 97
Base 98,542 96 105,360 93 6,817 97 000 6,817 97
05C4 03822W406 APPLIED MICRO CIRCUITS CORF COMMON STOCK USD 01 01 May 2012 04 May 2012 100000C
12EBJBBCGWW 110 3,354 00C Local 18,480 12 29,317 70 -10,837 58 -10,837 58
Base 18,480 12 29,317 70 -10,837 58 000 -10,837 58
05CJ 03822W406 APPLIED MICRO CIRCUITS CORF COMMON STOCK USD 01 20 Dec 2011 23 Dec 2011 100000C
114BLO01459 285 2,453 00C Local 16,627 33 21,441 95 4,814 62 -4,814 62
Base 16,627 33 2144195 4,814 62 000 -4,814 62
05CJ 03822W406 APPLIED MICRO CIRCUITS CORF COMMON STOCK USD 01 21 Dec 2011 27 Dec 2011 100000C
114BLP008EY 339 - " 2,287 00C Local 15,347 99 19,990 93 4,642 94 -4,64294
Base 15,347 99 19,990 93 4,642 94 000 -4,642 94
05CJ 03822wW406 APPLIED MICRO CIRCUITS CORF COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 100000C
114BLQO0560 401 2,320 00C Local 15,829 75 20,279 3¢ 4,449 64 -4,44964
Base 15,829 75 20,279 39 4,449 64 000 -4,449 64
03822W406 Total
Local 66,285 19 91,029 97 -24,744 78 -24,744 78
Base 66,285 19 91,029 97 -24,744 78 000 -24,74478
05C4 043158107 ARTIO GLOBAL INVESTORS INC COMMON STOCK USD 001 15 Aug 2011 18 Aug 2011 100000C
114BHL00594 002 237000 Local 2,12951 6,242 91 4,113 40 4,113 40
Base 2,129 51 6,242 91 4,113 40 000 -4,113 40
05C4 043158107 ARTIO GLOBAL INVESTORS INC COMMON STOCK USD 001 16 Aug 2011 19 Aug 2011 1 00000C
114BHM00671 003 93000 Local 83568 2,44975 -1.614 07 -1,614 07
Base 83568 2,44975 -1,614 07 000 -1,614 07
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Base Currency: USD - US DOLLAR

Fund AssetID Secunty Name Secunity Description Matunty Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr GnlLs Net Gn/Ls
05C4 043158107 ARTIO GLOBAL INVESTORS INC COMMON STOCK USD 001 17 Aug 2011 22 Aug 2011 1.00000C
114BHN00425 006 71000 Local 637 92 1,870 24 -1,232 32 -1,232 32
Base 637 92 1,870 24 -1,232 32 000 +1,232 32
05C4 04315B107 ARTIO GLOBAL INVESTORS INC COMMON STOCK USD 001 19 Aug 2011 24 Aug 2011 1.00000C
114BHP00653 018 145000 Local 1,199 22 3,81949 -2,620 27 -2,620 27
Base 1,199 22 3,81949 -2,620 27 000 -2,620 27
05C4 043158107 ARTIO GLOBAL INVESTORS INC COMMON STOCK USD 001 28 Jun 2011 01 Jul 2011 1 00000C
114BFU00701 720 100 000 Local 1,137 09 2,634 14 -1,497 05 -1,497 05
Base 1,137 09 2,634 14 -1,497 05 000 -1,497 05
05C4 04315B107 ARTIO GLOBAL INVESTORS INC COMMON STOCK USD 001 29 Jun 2011 05 Jul 2011 1 00000C
114BFV00581 724 100 000 Local 1,137 31 2,634 14 -1,496 83 -1,496 83
Base 1,13731 2,634 14 -1,496 83 000 -1,496 83
05C4 04315B107 ARTIO GLOBAL INVESTORS INC COMMON STOCK USD 001 30Jun 2011 06 Jul 2011 1.00000C
114BGA00954 727 100 000 Local 1,134 91 2,634 14 -1,499 23 -1,499 23
Base 1,134 1 2,634 14 -1,499 23 000 -1,498 23
05C4 043158107 ARTIO GLOBAL INVESTORS INC COMMON STOCK USD 001 06 Jul 2011 11 Jul 2011 100000C
114BGD00919 733 242 000 Local 2,784 95 6,374 61 -3,589 66 -3,589 66
Base 2,784 95 6,374 61 -3,589 66 000 -3,589 66
05C4 04315B107 ARTIO GLOBAL INVESTORS INC COMMON STOCK USD 001 21 Jul 2011 26 Jul 2011 1 00000C
114BGO01187 743 308 000 Local 3,333 29 8,113 15 -4,779 86 -4,779 86
Base 3,33329 8,11315 -4,779 86 000 -4,779 86
05C4 043158107 ARTIO GLOBAL INVESTORS INC COMMON STOCK USD 001 28Jul 2011 02 Aug 2011 1.00000C
114BGT01430 756 165000 Local 1,71185 4,346 33 -2,634 48 -2,634 48
Base 1,71185 4,346 33 2,634 48 000 -2,634 48
05C4 043158107 ARTIO GLOBAL INVESTORS INC COMMON STOCK USD 001 29 Jul2011 03 Aug 2011 1.00000C
114BHA00905 763 310000 Local 331346 8,16583 -4,852 37 -4,852 37
Base 3,313 46 8,165 83 -4,852 37 000 -4,852 37
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05C4 04315B107 ARTIO GLOBAL INVESTORS INC COMMON STOCK USD 001 01 Aug 2011 04 Aug 2011 100000C
114BHB00633 767 207 000 tocal 2,183 16 5,452 67 -3,269 51 -3,269 51
Base 2,183 16 5,452 67 -3,269 51 000 -3,269 51
05C4 04315B107 ARTIO GLOBAL INVESTORS INC COMMON STOCK USD 001 03 Aug 2011 08 Aug 2011 1 00000C
114BHD00633 774 188 000 Local 1,954 13 4,95218 -2,998 05 -2,998 05
Base 1,954 13 4,952 18 -2,998 05 000 -2,998 05
05C4 043158107 ARTIO GLOBAL iINVESTORS INC COMMON STOCK USD 001 12 Aug 2011 17 Aug 2011 1.00000C
114BHK00587 800 137 000 tocal 1,230 95 3,60877 -2,377 82 -2,377 82
Base 1,230 95 360877 -2,377 82 000 -2,377 82
043158107 Total
Local 24,723 43 63,298 35 -38,574 92 -38,574 92
Base 24,723 43 63,298 35 -38,574 92 000 -38,574 92
05CJ) 043632108 ASCENT CAPITAL GROUP INC 2 COMMON STOCK USD 01 01 May 2012 04 May 2012 1.00000C
12EBJBBCGVJ 069 558 000 Local 28,245 32 21,956 98 6,288 34 6,288 34
Base 28,245 32 21,956 98 6,288 34 000 6,288 34
05CJ 043632108 ASCENT CAPITAL GROUP INC A COMMON STOCK USD 01 20 Dec 2011 23 Dec 2011 100000C
114BLO01422 248 403 000 Local 20,295 61 15,857 81 4,437 80 4,437 80
Base 20,295 61 15,857 81 4,437 80 000 4,437 80




05CJ 043632108 ASCENT CAPITAL GROUP INC 2 QIMON STOCK USD 01 .1 Dec 2011 27 Dec 2011 100000C

114BLP00834 304 381000 Local 19,581 61 14,992 13 4,589 48 4,589 48
Base 19,581 61 14,992 13 4,589 48 000 4,589 48
05CJ 043632108 ASCENT CAPITAL GROUP INC A COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 1.00000C
114BLQO0519 360 387 000 Local 20,119 00 15,228 22 4,890 78 4,890 78
Base 20,119 00 15,228 22 4,890 78 000 4,890 78
043632108 Total
Local 88,241 54 68,035 14 20,206 40 20,206 40
Base 88,241 54 68,035 14 20,206 40 000 20,206 40
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Base Currency: USD - US DOLLAR

Fund AssetlD Security Name Security Description Matunty Date Rate Trd Date Stl Date Sell Rate
S$SB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr GniLs Net Gn/Ls
05C6 05280010¢ AUTOLIV INC COMMON STOCK USD1 28 Oct2011 02 Nov 2011 1 00000C
111MJT18731 289 1,000 00C Local 59,690 35 55,538 48 4,151 87 4,151 87
Base 59,690 35 55,538 48 4,151 87 000 4,151 87
05C6 05280010¢ AUTOLIV INC COMMON STOCK USD1 01 Nov2011 04 Nov 2011 100000C
111MKA26769 435 1,200 00C Local 65,563 86 66,646 17 -1,082 31 -1,082 31
Base 65,563 86 66,646 17 -1,082 31 000 -1,082 31
05CN 05280010¢ AUTOLIV INC COMMON STOCK USD1 08 May 2012 11 May 2012 1 00000C
12EGJBBB4WY 513 100 000 Llocal 5,994 36 6,046 14 -5178 -5178
Base 5,994 36 6,046 14 -5178 000 -5178
052800109 Total
Local 131,248 57 128,230 79 3,017 78 3,01778
Base 131,248 57 128,230 79 3,017 78 000 3,01778
05C6 05615F102 BABCOCK + WILCOX CO/THE COMMON STOCK USD 01 28 Oct 2011 02 Nov 2011 1 00000C
111MJT19860 298 2,300 00C Loca! 53,227 18 52,164 35 1,062 83 1,062 83
Base 53,227 18 52,164 35 1,062 83 000 1,062 83
05C6 05615F102 BABCOCK + WILCOX CO/THE COMMON STOCK USD 01 01 Nov 2011 04 Nov 2011 1 00000C
111MKA26876 464 3,87500C Local 83,021 44 87,885 58 -4,864 14 -4,864 14
Base 83,021 44 87,885 58 4,864 14 000 -4,864 14
05615F102 Total
Local 136,248 62 140,049 93 -3,801 31 -3,801 31
Base 136,248 62 140,049 93 -3,801 31 000 -3,801 31
05C4 060505104 BANK OF AMERICA CORF COMMON STOCK USD 01 28 Dec 2011 29 Dec 2011 100000C
114BLT01344 214 7.47500C ‘Local 39,394 72 96,979 17 -57,584 45 -57,584 45
Base 39,394 72 96,979 17 -57,584 45 000 -57,584 45
05C4 060505104 BANK OF AMERICA CORF COMMON STOCK USD 01 08 Aug 2011 11 Aug 2011 100000C
114BHG01179 790 5,000 00C tocal 32,576 37 64,869 01 -32,292 64 -32,292 64
Base 32,576 37 64,869 01 -32,292 64 000 -32,292 64
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Base Currency. USD - US DOLLAR
Fund AssetID Security Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate

SSB Trade ID Lot Shares/Par Princlpal Net Cost Security Gn/Ls Curr Gn/Ls Net Gn/Ls

060505104 Total
Local 71,971 09 161,848 18 -89,877 09 -89,877 09




.ase 71,971 09

0,

161,848 18 000 -89,877 09
05C5 07368510 BEACON ROOFING SUPPLY INC COMMON STOCK USD 01 22 Dec2011 28 Dec 2011 1 00000C
114BLP03084 346 5,870 00C Local 119,003 15 105,282 04 13,721 11 13,721 11

Base 119,003 15 105,282 04 13,721 11 000 13,721 11
05C5 07368510¢ BEACON ROOFING SUPPLY INC COMMON STOCK USD 01 29 Dec2011 04 Jan 2012 1 00000C
114BLU01841 357 3,71500C Local 75,598 79 66,630 79 8,968 00 8,968 00

Base 75,598 79 66,630 79 8,968 00 000 8,968 00
05C5 07368510¢ BEACON ROOFING SUPPLY INC COMMON STOCK USD 01 06 Feb 2012 09 Feb 2012 1 00000C
124BBE00993 379 3,38500C Local 80,186 73 60,712 04 19,474 69 19,474 69

Base 80,186 73 60,712 04 19,474 69 000 19,474 69
05C5 07368510¢ BEACON ROOFING SUPPLY INC COMMON STOCK USD 01 03 May 2012 08 May 2012 1 60000C
12ECJBBD52B 484 1,700 00C Local 45,877 89 30,490 54 15,387 35 15,387 35

Base 45,877 89 30,490 54 15,387 35 000 15,387 35
05C5 07368510¢ BEACON ROOFING SUPPLY INC COMMON STOCK USD 01 24 May 2012 30 May 2012 1 00000C
12ESJBBCKLC 511 4,030 00C Local 101,162 41 72,280 51 28,881 90 28,881 90

Base 101,162 41 72,280 51 28,881 90 000 28,881 90
073685109 Total

Local 421,828 97 335,385 92 86,433 05 86,433 05

Base 421,828 97 335,395 92 86,433 05 000 86,433 05
05CN  07588710¢ BECTON DICKINSON AND CO COMMON STOCK USD1 08 Mar 2012 13 Mar 2012 1 00000C
124BCG00322 350 750000 Local 56,706 92 58,859 40 2,152 48 -2,152 48

Base 56,706 92 58,859 40 2,15248 000 -2,152 48
05C4 084670702 BERKSHIRE HATHAWAY INCCLE ~ COMMON STOCK USD 0032 28 Dec 2011 29 Dec 2011 1 00000C
114BLT00718 177 4,232 00C Local 323,773 52 210,470 66 113,302 86 113,302 86

Base 323,773 52 210,470 66 113,302 86 000 113,302 86
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05CN 088606108 BHP BILLITON LTD SPON ADF ADR 09 May 2012 14 May 2012 1 00000C
12EHJBBBS56D 526 425000 Local 29,120 27 30,048 12 -927 85 -927 85

Base 29,120 27 30,048 12 927 85 000 92785
05C6 088617107 BG MEDICINE INC COMMON STOCK 310ct2011 03 Nov 2011 1 00000C
111MJU29508 399 5,300 00C Local 26,305 51 42,381 80 -16,076 29 -16,076.29

Base 26,305 51 42,381 80 -16,076 29 000 -16,076 29
05C6 088617107 BG MEDICINE INC COMMON STOCK 01 Nov2011 04 Nov 2011 1.00000C
111MKA26581 425 10,275 00C tocal 46,086 59 82,164 72 -36,078 13 -36,078 13

Base 46,086 59 82,164 72 -36,078 13 000 -36,078 13
088617107 Total

Local 72,392 10 124,546 52 52,154 42 -52,154 42

Base 72,392 10 124,546 52 52,154 42 000 -52,154 42
05C6 089302102 BIG LOTS INC COMMON STOCK USD 01 27 Oct2011 01 Nov 2011 1 00000C
111MJS23102 230 400000 Local 15,050 99 12,931 66 2,119 33 2,11933

Base 15,050 99 12,931 66 2,11933 000 2,11933
05C6 089302102 BIG LOTS INC COMMON STOCK USD 01 27 Oct2011 01 Nov 2011 1 00000C
111MJS23104 231 100 000 Local 3,788 18 3,23292 555 26 555 26

Base 3,788 18 3,23292 555 26 000 555 26
05C6 089302102 BIG LOTS INC COMMON STOCK USD 01 310ct2011 03 Nov 2011 1 00000C
111MJU10240 324 2,500 00C Loca! 95,061 92 80,822 90 14,239 02 14,239 02

Base 95,061 92 80,822 90 14,239 02 000 14,239 02
05C6 089302102 BIG LOTS INC COMMON STOCK USD 01 310ct2011 03 Nov 2011 1 00000C
111MJU12828 344 1,790 00C Local 68,511 11 57,869 20 10,641 91 10,641 91

Base 68,511 11 57,869 20 10,641 91 000 10,641 91
089302103 Tota!

Local 182,412 20 154,856 68 27,555 52 27,555 52




182,412 20

154,856 68

S
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Fund AssetID Security Name Secunty Description Matunty Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/lLs Curr GniLs Net GniLs
05C6 101137107 BOSTON SCIENTIFIC CORF COMMON STOCK USD 01 28 Oct2011 02 Nov 2011 100000C
111MJT18474 241 19,800 00C Local 114,418 04 132,343 39 -17,925 36 -17,925 35
Base 114,418 04 132,343 39 -17,925 35 000 -17,925 35
05C6 101137107 BOSTON SCIENTIFIC CORF COMMON STOCK USD 01 310ct2011 03 Nov 2011 1 00000C
111MJU10241 325 12,500 00C Local 72,381 10 83,550 12 -11,169 02 -11,169 02
Base 72,381 10 83,550 12 -11,169 02 000 -11,169 02
05C6 101137107 BOSTON SCIENTIFIC CORF COMMON STOCK USD 01 31 0ct2011 03 Nov 2011 1 00000C
111MJU15800 362 11,700 00C Local 67,828 26 78,202 92 -10,374 66 -10,374 66
Base 67,828 26 78,202 92 -10,374 66 000 -10,374 66
05C6 101137107 BOSTON SCIENTIFIC CORF COMMON STOCK USD 01 01Jun 2011 06 Jun 2011 1.00000C
111MFA30464 464 700 000 Local 4,962 90 4,729 33 233 57 23357
Base 4,962 90 472933 23357 000 23357
05C6 101137107 BOSTON SCIENTIFIC CORF COMMON STOCK USD 01 01Jun 2011 06 Jun 2011 1 00000C
111MFA30467 465 2,700 00C Local 18,944 99 18,241 71 70328 703 28
Base 18,944 99 18,241 71 70328 000 70328
05C6 101137107 BOSTON SCIENTIFIC CORF COMMON STOCK USD 01 01 Jun 2011 06 Jun 2011 1 00000C
111MFA30471 466 700 000 Local 4,947 92 4,729 33 21859 218 59
Base 4,947 92 4,729 33 21859 000 21859
05Cé 101137107 BOSTON SCIENTIFIC CORF COMMON STOCK USD 01 01Jun 2011 06 Jun 2011 1 00000C
111MFA30481 467 2,100 00C Local 14,675 35 14,188 00 487 35 487 35
Base 14,675 35 14,188 00 487 35 000 487 35
05C6 101137107 BOSTON SCIENTIFIC CORF COMMON STOCK USD 01 01Jun 2011 06 Jun 2011 100000C
111MFA30485 468 700 000 Local 4,906 90 4,729 33 17757 177 57
Base 4,906 90 4,729 33 177 57 000 177 57
05C6 101137107 BOSTON SCIENTIFIC CORF COMMON STOCK USD 01 01Jun 2011 06 Jun 2011 1 00000C
111MFA30498 469 4,800 00C Local 33,997 26 32,429 72 1,567 54 1,567 54
Base 33,997 26 32,429 72 1,567 54 000 1,567 54
‘
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101137107 Tota!
Local 337,062 72 373,143 85 -36,081 13 -36,081 13
Base 337,062 72 373,143 85 -36,081 13 000 -36,081 13
05CJ  11133B40¢ BROADSOFT INC COMMON STOCK 01 May 2012 04 May 2012 100000C
12EBJBBCGVK 070 567 000 Local 24,722 91 20,260 43 4,462 48 4,462 48
Base 24,722 91 20,260 43 4,462 48 000 4,46248
05C6 12467B304 C+J ENERGY SERVICES INC COMMON STOCK USD 01 21 Sep 2011 26 Sep 2011 100000C
111MIN32182 723 200 000 Local 4,183 91 5,800 00 -1,616 09 -1,616 09
Base 4,183 91 5,800 00 -1,616 09 000 -1,616 09




05C6 12467B304
111MIN32184 724

05C6 12467B304
111M1030247 726

05C6 124678304
111MIP26580 728

124678304 Total

05C4 12572Q10% CME GROUP INC
114BLT00719 178

05C6 131347304 CALPINE CORP
111MJT18637 273
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C+J ENERGY SERVICES INC

C+J ENERGY SERVICES INC

C+J ENERGY SERVICES INC

QMON STOCK USD 01

100 000 Local 2,070 60
Base 2,070 60
COMMON STOCK USD 01
300000 Local 5,521 99
Base 5,52199
COMMON STOCK USD 01
700 000 Local 12,388 57
Base 12,388 57
Local 24,165 07
Base 24,165 07
COMMON STOCK USD 01
360000 Local 87,530 29
Base 87,530 29
COMMON STOCK USD 001
8,300 00C Local 124,680 20
Base 124,680 20

2,900 00
2,900 00

8,700 00
8,700 00

20,300 00
20,300 00

37,700 00
37,700 00

91,440 81
91,440 81

121,372 48
121,372 48

.1 Sep 2011 26 Sep 2011 1 00000C

-829 40 -829 40
-829 40 000 -829 40
22 Sep 2011 27 Sep 2011 1.00000C

-3,178 01 -3.178 01
-3,178 01 000 -3,178 01
23 Sep 2011 28 Sep 2011 1.00000C
-7,91143 -7,91143
-7.91143 000 -7,91143
-13,534 93 -13,534 93
-13,534 93 000 -13,534 93
28 Dec 2011 29 Dec 2011 100000C

-3,910 52 -3,910 52
-3,910 52 000 -3,910 52
28 Oct 2011 02 Nov 2011 1 00000C

3,307 72 3,307 72
3,307 72 000 3,307 72
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5S8B Traae ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr Gn/ls Net Gn/Ls
05C6 131347304 CALPINE CORP COMMON STOCK USD 001 01 Nov2011 04 Nov 2011 1 00000C
111MKA26918 474 11,600 00C  Local 171,017 83 169,629 01 1,388 82 1,388 82
Base 171,017 83 169,629 01 1,388 82 000 1,388 82
05C6 131347304 CALPINE CORP COMMON STOCK USD 001 18 Jul 2011 21 Jul 2011 1 00000C
111MGK22655 677 700000 Local 11,462 27 10,236 23 1,226 04 1,226 04
Base 11,462 27 10,236 23 1,226 04 000 1,226 04
05C6 131347304 CALPINE CORP COMMON STOCK USD 001 18 Jul 2011 21 Jul 2011 1 00000C
111MGK22657 678 200000 Local 3,229 81 2,924 64 305 17 30517
Base 3,229 81 2,924 64 305 17 000 305 17
131347304 Total
Local 310,390 11 304,162 36 6,227 75 6,227 75
Base 310,390 11 304,162 36 86,2775 000 6,227 75
05C4 136375102 CANADIAN NATL RAILWAY CC COMMON STOCK NPV 28 Dec 2011 29 Dec 2011 1 00000C
114BLT00720 179 3,760 00C Local 286,862 93 36,713 15 250,149 78 250,149 78
Base 286,862 93 36,713 15 250,149 78 000 250,149 78
05C5 13959410¢% CAPELLA EDUCATION CC COMMON STOCK USD 01 20 0ct 2011 25 Oct 2011 1 00000C
114BJO00065 259 2,82500C Local 81,799 40 199,747 56 -117,948 16 -117,948 16
Base 81,799 40 189,747 56 -117,948 16 000 -117,948 16
05CJ 14078110% CARBO CERAMICS INC COMMON STOCK USD 01 01 May 2012 04 May 2012 1 00000C
12EBJBBCGVN 073 630000 Local 53,416 50 65,448 26 -12,031 76 -12,03176
Base 53,416 50 65,448 26 -12,031 76 000 -12,03176
05CJ 14078110¢ CARBO CERAMICS INC COMMON STOCK USD 01 20 Dec 2011 23 Dec 2011 1 00000C
114BLO01405 231 106 000 Local 13,401 81 11,41945 1,982 36 1,982 36
Base 13,401 81 11,41945 1,982 36 600 1,982 36
05CJ 14078110% CARBO CERAMICS INC COMMON STOCK USD 01 21 Dec2011 27 Dec 2011 1 00000C
114BLP00821 291 98000 Local 12,401 17 10,557 60 1,843 67 1,843 57
Base 12,401 17 10,557 60 1,843 57 000 1,843 57
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SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr Gn/Ls Net Gn/Ls
O5CN 14078110% CARBO CERAMICS INC COMMON STOCK USD 01 06 Mar 2012 09 Mar 2012 1.00000C
124BCE00498 341 100000 Local 9,079 25 11,057 84 -1,978 59 -1,978 59
Base 9,079 25 11,057 84 -1,978 59 000 -1,978 59
05CN 14078110% CARBO CERAMICS INC COMMON STOCK USD 01 06 Mar 2012 09 Mar 2012 100000C
124BCE00499 342 100000 Local 9,150 95 11,057 84 -1,906 89 -1,906 89
Base 9,150 95 11,057 84 -1,906 89 000 -1,906 89
05CJ 14078110% CARBO CERAMICS INC COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 1.00000C
114BLQO0504 345 99 000 Local 12,703 92 10,665 33 2,038 59 2,038 59
Base 12,703 92 10,665 33 2,038 59 000 2,038 59
05CN 14078110% CARBO CERAMICS INC COMMON STOCK USD 01 21 Mar 2012 26 Mar 2012 1.00000C
124BCP00197 379 100 000 Local 9,633 16 11,057 84 -1,424 68 -1,424 68
Base 9,633 16 11,057 84 -1,424 68 000 -1,424 68
05CN 14078110% CARBO CERAMICS INC COMMON STOCK USD 01 04 Apr2012 10 Apr 2012 100000C
12DDJBBBSLF 411 100 000 Local 10,182 28 11,057 84 -875 56 -875 56
Base 10,182 28 11,057 84 -875 56 000 -875 56
05CN 14078110% CARBO CERAMICS INC COMMON STOCK USD 01 05 Apr2012 11 Apr 2012 1 00000C
12DFJBBB179 419 100 000 Local 10,022 84 11,057 84 -1,035 00 -1,035 00
Base 10,022 84 11,057 84 -1,035 00 000 -1,035 00
05CN 14078110% CARBO CERAMICS INC COMMON STOCK USD 01 13 Apr2012 18 Apr 2012 100000C
12DKJBBC8DS 440 100 000 Local 9,30373 11,057 84 ~1,754 11 -1,754 11
Base 9,303 73 11,057 84 -1,754 11 000 -1,754 11
05CN 14078110¢ CARBO CERAMICS INC COMMON STOCK USD 01 23 May 2012 29 May 2012 1 .00000C
12ERJBBBSJIN 575 300000 Local 25,137 21 31,303 85 6,166 64 -6,166 64
Base 25,137 21 31,303 85 -6,166 64 000 -6,166 64
05CN 14078110% CARBO CERAMICS INC COMMON STOCK USD 01 23 May 2012 29 May 2012 1 .00000C
12ERJBBBSJT 580 900 000 Local 75,285 20 93,911 53 -18,626 33 -18,626 33
Base 75,285 20 93,911 53 -18,626 33 000 -18,626 33
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140781105 Total
Local 249,718 02 289,653 06 -39,935 04 -39,935 04
Base 249,718 02 289,653 06 -39,935 04 000 -39,935 04
05C6 14166510¢ CAREER EDUCATION CORP COMMON STOCK USD 01 01 Nov 2011 04 Nov 2011 1 00000C
111MKA27012 487 13,300 00C Local 207,869 68 330,738 14 -122,868 46 -122,868 46
Base 207,869 68 330,738 14 -122,868 46 000 -122,868 46
05C4 143130102 CARMAX INC COMMON STOCK USD § 28 Dec 2011 29 Dec 2011 100000C
114BLT00721 180 5,380 00C Local 161,067 64 90,580 29 70,487 35 70,487 35
Base 161,067 64 90,580 29 70,487 35 000 70,487 35
05CJ 148887102 CATAMARAN CORP COMMON STOCK NPV 01 May 2012 04 May 2012 1.00000C
12EBJBBCGVQ 075 663 000 Local 60,504 68 27,862 31 32,642 37 32,642 37
Base 60,504 68 27,862 31 32,642 37 000 32,642 37
05CJ 14888710z CATAMARAN CORP COMMON STOCK NPV 02 Dec 2011 07 Dec 2011 100000C
114BLC00683 182 80000 Local 4,663 87 3,36197 1,301 90 1,301 90
Base 4,663 87 3,36197 1,301 80 000 1,301 90
05CJ 148887102 CATAMARAN CORP COMMON STOCK NPV 05 Dec 2011 08 Dec 2011 100000C
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114BLD00661 184 13,583 91 9,959 83 3,624 08
Base 13,583 91 9,959 83 3,624 08 000 3,624 08
05CJ 14888710z CATAMARAN CORP COMMON STOCK NPV 06 Dec 2011 09 Dec 2011 1 00000C
114BLE01157 187 178000 Local 9,929 41 7,480 38 2,449 03 2,449 03
Base 9,929 41 7,480 38 2,449 03 000 2,449 03
05CJ 148887102 CATAMARAN CORP COMMON STOCK NPV 07 Dec2011 12 Dec 2011 1 00000C
114BLF01147 190 178 000 Local 9,886 18 7,480 38 2,405 80 2,405 80
Base 9,886 18 7,480 38 2,405 80 000 2,405 80
05CJ 148887102 CATAMARAN CORP COMMON STOCK NPV 20 Dec2011 23 Dec 2011 1 00000C
114BLO01425 251 488000 Local 28,377 87 20,508 01 7,869 86 7,869 86
Base 28,377 87 20,508 01 7,869 86 000 7,869 86
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05CJ 14888710z CATAMARAN CORP COMMON STOCK NPV 21 Dec 2011 27 Dec 2011 1.00000C
114BLP00838 308 452000 Local 25,736 79 18,995 12 6,741 67 6,74167
Base 25,736 79 18,995 12 6,741 67 000 6,741 67
05CJ 14888710z CATAMARAN CORP COMMON STOCK NPV 22 Dec 2011 28 Dec 2011 1.00000C
114BLQ00523 364 458 000 Local 26,350 03 19,289 29 7,060 74 7,06074
Base 26,350 03 19,289 29 7,060 74 000 7,060 74
05CJS 14888710z CATAMARAN CORP COMMON STOCK NPV 25 Jul 2011 28 Jul 2011 1.00000C
114BGQ00590 565 296 000 Local 19,068 10 11,870 83 7,198 27 7.198 27
Base 19,069 10 11,870 83 7.198 27 000 7,198 27
148887102 Total
Local 198,101 84 126,808 12 71,293 72 71,293 72
Base 198,101 84 126,808 12 71,293 72 000 71,293 72
05CN  14920510€ CATO CORP CLASS A COMMON STOCK USD 032 22 Feb 2012 27 Feb 2012 1 00000C
124BBP00457 297 200000 Local 5,602 21 4,93518 667 03 667 03
Base 5,602 21 493518 667 03 000 667 03
05CN  14920510€ CATO CORP CLASS A COMMON STOCK USD 032 24 Feb 2012 29 Feb 2012 1 00000C
124BBR00336 306 100 000 Local 2,799 80 2,467 59 33221 33221
Base 2,799 80 2,467 59 33221 000 33221
05CN  14920510€ CATO CORP CLASS A COMMON STOCK USD 032 27 Feb 2012 01 Mar 2012 1 00000C
124BBS00488 309 100 000 Local 2,747 29 2,467 59 27970 27870
Base 2,747 29 2,467 59 27970 000 27970
05CN  14920510€ CATO CORP CLASS A COMMON STOCK USD 032 27 Feb 2012 01 Mar 2012 1.00000C
124BBS00489 3N 300000 Local 8,253 57 7.40277 850 80 850 80
Base 8,253 57 7.40277 850 80 000 850 80
05CN 14920510€ CATO CORP CLASS A COMMON STOCK USD 032 28 Feb 2012 02 Mar 2012 100000C
124BBT00416 315 100 000 Local 2,782 51 2,467 59 31492 314 92
Base 2,782 51 2,467 59 31492 000 314 92
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05CN  14920510€ CATO CORP CLASS A QMON STOCK USD 032 .8 Feb 2012 02 Mar 2012 100000C

124BBT00417 317 300000 Local 8,361 50 740277 958 73 958 73
Base 8,361 50 740277 958 73 000 958 73
05CN  14920510€ CATO CORP CLASS A COMMON STOCK USD 032 26 Mar 2012 29 Mar 2012 1 00000C
12CSJBBFTH3 391 300000 Local 8,499 17 7,402 77 1,096 40 1,096 40
Base 8,499 17 7,40277 1,096 40 000 1,096 40
149205106 Totat
Local 39,046 05 34,546 26 4,499 79 4,499 79
Base 39,046 05 34,546 26 4,499 79 000 4,49979
05CJ  14964U108 CAVIUM INC COMMON STOCK USD 001 01 May 2012 04 May 2012 1.00000C
12EBJBBCGVT 078 714000 Local 21,258 87 21,194 21 64 66 64 66
Base 21,258 87 21,194 21 64 66 000 64 66
05CJ 14964U108 CAVIUM INC COMMON STOCK USD 001 20 Dec 2011 23 Dec 2011 1 00000C
114BLO01427 253 525000 Local 14,431 60 15,583 98 41,152 38 -1,15238
Base 14,431 60 15,583 98 1,152 38 000 -1,152 38
05CJ 149840108 CAVIUM INC COMMON STOCK USD 001 21 Dec201% 27 Dec 2011 1.00000C
114BLP00840 310 487 000 Local 13,232 84 14,456 00 1,223 16 41,223 16
Base 13,232 84 14,456 00 1,223 16 000 1,223 16
05CJ 14964U108 CAVIUM INC COMMON STOCK USD 001 22 Dec 2011 28 Dec 2011 1 00000C
114BLQO0525 366 495000 Local 13,738 99 14,693 47 -954 48 -954 48
Base 13,738 99 14,693 47 -954 48 000 954 48
14964U108 Total
Local 62,662 30 65,927 66 -3,265 36 -3,265 36
Base 62,662 30 65,927 66 -3,265 36 000 -3,265 36
05C5 151020104 CELGENE CORP COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 1.00000C
114BLP03059 321 1,360 00C Local 91,018 56 81,562 55 9,456 01 9,456 01
Base 91,018 56 81,562 55 9,456 01 000 9,456 01
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05C5 151020104 CELGENE CORP COMMON STOCK USD 01 19 Apr2012 24 Apr 2012 1.00000C
12DNJBBDWV1 436 975000 Local 76,742 76 58,473 15 18,269 61 18,269 61
Base 76,742 76 58,473 15 18,269 61 000 18,269 61
05C5 151020104 CELGENE CORP COMMON STOCK USD 01 03 May 2012 08 May 2012 1 00000C
12ECJBBD51G 458 465000 Local 33,513 09 27,887 19 5,625 90 5,625 90
Base 33,513 09 27,887 19 5,625 90 000 5,625 90
151020104 Total
Local 201,274 41 167,922 89 33,351 52 33,351 52
Base 201,274 41 167,922 89 33,351 52 000 33,351 52
05C5 17275R102 CISCO SYSTEMS INC COMMON STOCK USD 001 28 Jui 2011 02 Aug 2011 1 00000C
114BHA00084 182 14,64500C Local 235,954 23 334,246 76 -98,292 53 -98,292 53
Base 235,954 23 334,246 76 -98,292 53 000 -98,292 53
05C6 200340107 COMERICA INC COMMON STOCK USDS 01 Sep 2011 07 Sep 2011 1 00000C
111MIA27182 629 3,000 00C Local 73,750 58 108,226 97 -34,476 39 -34,476 39
Base 73,750 58 108,226 97 -34,476 39 000 -34,476 39
05C6 200340107 COMERICA INC COMMON STOCK USDS 02 Sep 2011 08 Sep 2011 100000C
111MiB24121 644 3,000 00C Local 71,050 33 108,226 96 -37,176 63 -37,176 63
Base 71,050 33 108,226 96 -37,176 63 000 -37,176 63
05C6 200340107 COMERICA INC COMMON STOCK USDS 06 Sep 2011 09 Sep 2011 1 00000C
111MIC37217 650 2,000 00C Local 45,453 32 72,151 31 -26,697 99 -26,697 99
Base 45,453 32 72,151 31 -26,697 99 000 -26,697 99
200340107 Total
Local 190,254 23 288,605 24 -98,351 01 -98,351 01

Base 190,254 23 288,605 24 -98,351 01 000 -98,351 01




05CJ 20416610z COMMVAULT SYSTEMS INC QIIMON STOCK USD 01 Q1 May 2012 04 May 2012 100000C

12EBJBBCGVB 063 516 000 Local 27,529 01 11,437 03 16,091 98 16,091 98
Base 27,529 01 11,437 03 16,091 98 000 16,091 98
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05CJ 20416610z COMMVAULT SYSTEMS iNC COMMON STOCK USD 01 08 Nov 2011 14 Nov 2011 100000C
114BKG01079 128 179000 Local 8,528 66 3,967 50 4,561 16 4,561 16

Base 8,528 66 3,967 50 4,561 16 000 4,561 16
05CJ 20416610z COMMVAULT SYSTEMS INC COMMON STOCK USD 01 09 Nov 2011 15 Nov 2011 1 00000C
114BKH00514 134 130000 Local 6,103 72 2,88142 3,222 30 3,222 30

Base 6,103 72 2,88142 3,222 30 000 3,222 30
05CJ 204166102 COMMVAULT SYSTEMS INC COMMON STOCK USD 01 10 Nov 2011 16 Nov 2011 100000C
114BK100424 139 116 000 Local 5,347 15 25711 2,776 04 2,776 04

Base 5,347 15 2571 1 2,776 04 000 2,776 04
05CJ 204166102 COMMVAULT SYSTEMS INC COMMON STOCK USD 01 18 Nov 2011 23 Nov 2011 100000C
114BKO00689 165 518 000 Local 23,595 94 11,481 36 12,114 58 12,114 58

Base 23,595 94 11,481 36 12,114 58 000 12,114 58
05CJ 204166102 COMMVAULT SYSTEMS INC COMMON STOCK USD 01 21 Nov2011 25 Nov 2011 1.00000C
114BKP00663 m 246 000 Local 11,114 63 5,452 54 5,662 09 5,662 09

Base 11,1463 5,452 54 5,662 09 000 5,662 09
05CJ 204166102 COMMVAULT SYSTEMS INC COMMON STOCK USD 01 05 Dec 2011 08 Dec 2011 1.00000C
114BLD00663 186 269 000 Local 13,536 08 5,962 33 757375 757375

Base 13,536 08 5,962 33 757375 000 757375
05CJ 20416610z COMMVAULT SYSTEMS INC COMMON STOCK USD 01 20 Dec 2011 23 Dec 2011 100000C
114BLO01420 246 379000 Locat 17,814 96 8,400 45 9,414 51 9,414 51

Base 17,814 96 8,400 45 9,414 51 000 9,414 51
05CJ 20416610z COMMVAULT SYSTEMS INC COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 100000C
114BLQO0534 375 708 000 Local 29,069 50 15,692 67 13,376 83 13,376 83

Base 29,069 50 15,692 67 13,376 83 000 13,376 83
05CJ 20416610z COMMVAULT SYSTEMS INC COMMON STOCK USD 01 19 Aug 2011 24 Aug 2011 100000C
114BHP00650 713 1,384 00C Local 44,330 04 30,676 06 13,653 98 13,653 98

Base 44,330 04 30,676 06 13,653 98 000 13,653 98
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204166102 Total

Local 186,969 69 98,522 47 88,447 22 88,447 22
Base 186,969 69 98,522 47 88,447 22 000 88,447 22
05CS 20805P101 CONCHO RESOURCES INC COMMON STOCK USD 001 22 Dec 2011 28 Dec 2011 1.00000C
114BLP03050 312 500000 Local 47,538 08 38,927 85 8,610 23 8,61023
Base 47,538 08 38,927 85 8,610 23 000 8,61023
05C5 20605P101 CONCHO RESOURCES INC COMMON STOCK USD 001 03 May 2012 08 May 2012 1 00000C

12ECJBBD507 451 190 000 Local 19,484 45 14,792 58 4,701 87 4,701 87




20605P101 Total

05CJ 20670810¢

12EBJBBCGT2 055

05CJ 20670810¢
114BKL00587 153

05CJ 20670810¢
114BLD00662 185

05CJ 20670810¢
114BLO01419 245

05C5 20670810¢
114BLP03060 322

CONCUR TECHNOLOGIES INC

CONCUR TECHNOLOGIES INC

CONCUR TECHNOLOGIES INC

CONCUR TECHNOLOGIES INC

CONCUR TECHNOLOGIES INC

Q.

19,494 45
Local 67,032 53
Base 67,032 53

COMMON STOCK USD 001

326 000 Local 18,815 31
Base 18,815 31

COMMON STOCK USD 001
820000 Local 39,219 68
Base 39,219 68

COMMON STOCK USD 001
267 000 Local 13,796 26
Base 13,796 26

COMMON STOCK USD 001
370000 Local 19,342 33
Base 19,342 33

COMMON STOCK USD 001
1,500 00C Local 77,157 46
Base 77,157 46

14,792 58

53,720 43
53,720 43

12,1835
12,118 35

30,48174
30,48174

9,925 15
992515

13,753 96
13,753 96

58,993 93
58,993 83

4, Il' 87

13,312 10
13,312 10

01 May 2012
6,696 96
6,696 96
15 Nov 2011
8,737 94
8,737 94
05 Dec 2011
3,871 11
3,871 11
20 Dec 2011
5,588 37
5,588 37
22 Dec 2011
18,163 53
18,163 53

000 4,701 87
13,312 10

000 13,312 10

04 May 2012 100000C
6,696 96

0co 6,696 96

18 Nov 2011 1.00000C
8,737 94

000 8,737 94

08 Dec 2011 1.00000C
3,871 11

000 3,871 11

23 Dec 2011 100000C
5,588 37

000 5,588 37

28 Dec 2011 100000C
18,163 53

000 18,163 53
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05CJ 20670810¢ CONCUR TECHNOLOGIES INC COMMON STOCK USD 001 22 Dec 2011 28 Dec 2011 1.00000C
114BLQ0O0O533 374 692000 Local 35,601 60 25,723 62 9,877 98 9,877 98
Base 35,601 60 25,723 62 9,877 98 a o0 9,877 98
05C5 20670810¢ CONCUR TECHNOLOGIES INC COMMON STOCK USD 001 03 May 2012 08 May 2012 100000C
12ECJBBDS1M 463 690000 Local 44,150 59 27,137 21 17,013 38 17,013 38
Base 44,150 59 27,137 21 17,01338 000 17,01338
05CJ 20670810¢ CONCUR TECHNOLOGIES INC COMMON STOCK USD 001 03 Feb 2012 08 Feb 2012 1.00000C
124BBD010389 560 892000 Local 50,249 58 33,158 19 17,091 39 17,091 39
Base 50,249 58 33,158 19 17,081 39 000 17,091 39
206708109 Total
Local 298,332 81 211,292 15 87,040 66 87,040 66
Base 298,332 81 211,292 15 87,040 66 000 87,040 66
05C6 20854P10S CONSOL ENERGY INC COMMON STOCK USD 01 02 Aug 2011 05 Aug 2011 100000C
111MHB26999 205 350000 Local 17,637 98 12,445 24 5192 74 519274
Base 17,637 98 12,445 24 5,192 74 000 519274
05C6 20854P10¢ CONSOL ENERGY INC COMMON STOCK USD 01 28 Oct 2011 02 Nov 2011 100000C
111MJT 18745 292 2,800 00C Local 128,345 89 99,561 90 28,783 99 28,783 99
Base 128,345 89 99,561 90 28,783 99 000 28,783 99
05C6 20854P10¢ CONSOL ENERGY INC COMMON STOCK USD 01 01 Nov2011 04 Nov 2011 1.00000C
111MKA26853 461 2,975 00C Local 120,552 71 105,784 51 14,768 20 14,768 20
Base 120,652 71 105,784 51 14,768 20 000 14,768 20
20854P109 Total
Local 266,536 58 217,791 65 48,744 93 48,744 93
Base 266,536 58 217,791 65 48,744 93 000 48,744 93
05C6 21720410€ COPART INC COMMON STOCK NPV 310ct 2011 03 Nov 2011 1 00000C
111MJU15801 363 2,000 00C Local 88,083 30 61,614 67 26,468 63 26,468 63
Base 88,083 30 61,614 67 26,468 63 000 26,468 63
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05C6 21720410¢ COPART INC COMMON STOCK NPV 310ct2011 03 Nov 2011 1 00000C
111MJU29544 401 100 006 Local 4,429 41 3,08073 1,348 68 1,348 68
Base 442941 3,080 73 1,348 68 000 1,348 68
05C6 21720410¢ COPART INC COMMON STOCK NPV 01 Nov 2011 04 Nov 2011 1 00000C
111MKA26802 440 2,250 00C Local 95,060 22 69,316 50 25,743 72 25,743 72
Base 95,060 22 69,316 50 25,743 72 000 25,743 72
217204106 Total
Local 187,572 93 134,011 90 53,561 03 53,561 03
Base 187,572 93 134,011 90 53,561 03 000 53,561 03
05C4 22160K10% COSTCO WHOLESALE CORP COMMON STOCK USD 005 04 Oct 2011 07 Oct 2011 1 00000C
114BJC01205 072 1,38500C Local 110,354 26 58,939 73 51,414 53 51,414 53
Base 110,354 26 58,939 73 51,414 53 000 51,414 53
05C4 22160K10€ COSTCO WHOLESALE CORP COMMON STOCK USD 008 16 Jun 2011 21 Jun 2011 1 00000C
114BFM00467 695 192000 Local 15,118 70 8,17071 6,947 99 6,947 99
Base 15,118 70 8,170 71 6,947 99 000 6,947 99
05C4 22160K105 COSTCO WHOLESALE CORP COMMON STOCK USD 00§ 17Jun 2011 22 Jun 2011 100000C
114BFN00515 698 278 000 Local 22,281 44 11,830 50 10,450 94 10,450 94
Base 22,281 44 11,830 50 10,450 94 000 10,450 94
22160K105 Total
Local 147,754 40 78,940 94 68,813 46 68,813 46
Base 147,754 40 78,940 94 68,813 46 000 68,813 46
05CJ 22160N109 COSTAR GROUP INC COMMON STOCK USD 01 01 May 2012 04 May 2012 1 00000C
12EBJBBCGVL 071 574000 Local 41,546 33 32,405 05 9,141 28 9,141 28
Base 41,546 33 32,405 05 9,141 28 000 9,141 28
05CJ 22160N109  COSTAR GROUP INC COMMON STOCK USD 01 20 Dec2011 23 Dec 2011 1 .00000C
114BLO01413 239 290 000 Local 19,644 31 15,800 86 3,843 45 3,84345
Base 19,644 31 15,800 86 3,843 45 000 3,84345
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05CJ 22160N108 COSTAR GROUP INC COMMON STOCK USD 01 21 Dec 2011 27 Dec 2011 1 00000C
114BLP00829 299 271000 Local 17,870 47 14,765 63 3,104 84 3,104 84
Base 17,870 47 14,765 63 3,104 84 000 3,104 84
05C5 22160N109 COSTAR GROUP INC COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 1 00000C
114BLP03055 317 820000 Local 54,108 38 45,128 96 8,979 42 8,979 42
Base 54,108 38 45,128 96 8,979 42 000 8,979 42
05CJ 22160N108  COSTAR GROUP INC COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 1.00000C
114BLQ00512 353 275000 Local 18,413 22 14,983 57 3,429 65 3,429 65
Base 18,413 22 14,983 57 3,429 65 000 3,429 65
05CJ 22160N108 COSTAR GROUP INC COMMON STOCK USD 01 04 Jan 2012 09 Jan 2012 1 060000C
124BAC00905 416 92000 Local 5,908 91 5,012 69 896 22 896 22
Base 5,908 91 5,01269 896 22 000 896 22
05CJ 22160N103  COSTAR GROUP INC COMMON STOCK USD 01 05Jan 2012 10 Jan 2012 1 00000C
124BADO0S75 420 82000 Local 5,184 37 4,467 83 716 54 716 54
Base 5,184 37 4,467 83 716 54 000 716 54




05CJ 22160N108 COSTAR GROUP INC QMON STOCK USD 01 .8 Jan 2012 11 Jan 2012 1 00000C

124BAE00502 425 115000 Local 7,196 27 6,265 86 930 41 930 41
Base 7.196 27 6,265 86 930 41 000 930 41
05C5 22160N109 COSTAR GROUP INC COMMON STOCK USD 01 03 May 2012 08 May 2012 1.00000C
12ECJBBD51D 456 380000 Local 26,762 38 20,913 42 5,848 96 5,848 95
Base 26,762 38 20,913 42 5,848 96 000 5,848 96
22160N109 Total
Local 196,634 64 159,743 87 36,890 77 36,890 77
Base 196,634 64 159,743 87 36,800 77 000 36,890 77
05CJ 22281610C COVANCE INC COMMON STOCK USD 01 01May 2012 04 May 2012 1 00000C
12EBJBBCGV3 086 1,014 00C Local 47,904 34 42,436 34 5,468 00 5,468 00
Base 47,904 34 42,436 34 5,468 00 000 5,468 00
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05CJ 22281610C COVANCE INC COMMON STOCK USD 01 20 Dec 2011 23 Dec 2011 100000C
114BLO01444 270 1,050 00C Local 48,806 42 43,942 96 4,863 46 4,863 46
Base 48,806 42 43,942 96 4,863 46 000 4,863 46
05CJ) 22281610C COVANCE INC COMMON STOCK USD 01 21 Dec 2011 27 Dec 2011 1 00000C
114BLP00856 326 978 000 Local 45,330 89 40,92973 4,401 16 4,401 16
Base 45,330 89 40,92973 4,401 16 000 4,401 16
05CJ 22281610C COVANCE INC COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 1 00000C
114BLQO0545 386 993 000 Local 46,430 98 41,557 48 4,873 50 4,873 50
Base 46,430 98 41,557 48 4,873 50 000 4,873 50
05CJ 22281610C COVANCE INC COMMON STOCK USD 01 12Jan 2012 18 Jan 2012 1 00000C
124BAI00689 439 8000 Local 365 95 334 80 3115 3115
Base 365 95 334 80 3115 000 3115
05CJ 22281610C COVANCE INC COMMON STOCK USD 01 12Jan 2012 18 Jan 2012 1 00000C
124BAI00690 440 270000 Local 12,180 54 11,299 62 880 92 880 92
Base 12,180 54 11,299 62 880 92 000 880 92
05CJ 22281610C COVANCE INC COMMON STOCK USD 01 13Jan 2012 19 Jan 2012 1.00000C
124BAJ01213 444 13000 Local 578 89 544 06 3483 3483
- Base 578 89 - 544 06 3483 000 3483
05CJ 22281610C COVANCE INC COMMON STOCK USD 01 13Jan 2012 19 Jan 2012 1 00000C
124BAJ01214 445 177 000 Local 7,800 31 7.407 53 39278 39278
Base 7,800 31 7,407 53 39278 000 39278
05CJ 22281610C COVANCE INC COMMON STOCK USD 01 05 Jul 2011 08 Jul 2011 1 00000C
114BGC00601 484 668 000 Local 40,217 83 27,956 09 12,261 74 12,261 74
Base 40,217 83 27,956 09 12,261 74 000 12,261 74
05CJ 22281610C COVANCE INC COMMON STOCK USD 01 02 Aug 2011 05 Aug 2011 1.00000C
114BHC00805 630 230 000 Local 12,586 32 9,625 60 2,960 72 2,960 72
Base 12,586 32 9,625 60 2,960 72 000 2,960 72
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05CJ 22281610C COVANCE INC COMMON STOCK USD 01 23 Feb 2012 28 Feb 2012 1 00000C
124BBQ00919 645 432000 Local 20,523 13 18,079 39 2,44374 2,44374

Base 20,523 13 18,079 39 2,44374 000 2,44374
05CJ 22281610C COVANCE INC COMMON STOCK USD 01 24 Feb2012 29 Feb 2012 1 00000C
124BBR01100 654 269000 Local 12,873 08 11,257 77 1,615 31 1,615 31

Base 12,873 08 11,257 77 1,615 31 000 1,615 31
05CJ 22281610C COVANCE INC COMMON STOCK USD 01 29 Feb 2012 05 Mar 2012 1.00000C
124BCA01906 680 534 000 Local 25,681 35 22,348 13 333322 3,33322

Base 25,681 35 22,348 13 3,333 22 000 3,33322
05CJ 22281610C COVANCE INC COMMON STOCK USD 01 01 Mar 2012 06 Mar 2012 1.00000C
124BCB01070 687 421000 Local 20,220 09 17,618 03 2,601 06 2,601 06

Base 20,220 09 17,619 03 2,601 06 000 2,601 06
222816100 Total

Local 341,500 12 295,338 53 46,161 59 46,161 59

Base 341,500 12 295,338 53 46,161 59 000 46,161 59
05C4 228227104 CROWN CASTLE INTL CORP COMMON STOCK USD 01 28 Dec 2011 29 Dec 2011 1.00000C
114BLT00722 181 1,87000C Local 81,563 72 73,998 33 7,565 39 7,565 39

Base 81,56372 73,998 33 7.565 39 000 7,565 39
05C5 24230910z DEALERTRACK HOLDINGS INC COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 1.00000C
114BLP03080 342 4,260 00C Local 116,480 63 72,500 09 43,980 54 43,980 54

Base 116,480 63 72,500 09 43,980 54 000 43,980 54
05C5 24230910z DEALERTRACK HOLDINGS INC COMMON STOCK USD 01 03 May 2012 08 May 2012 1 00000C
12ECJBBD52D 486 1,855 00C Loca! 56,177 03 31,569 88 24,607 15 24,607 15

Base 56,177 03 31,569 88 24,607 15 000 24,607 15
05C5 24230910z DEALERTRACK HOLDINGS INC COMMON STOCK USD 01 24 May 2012 30 May 2012 1.00000C
12ERJBBD377 508 3,765 00C Local 106,683 02 64,07578 42,607 24 42,607 24

Base 106,683 02 64,07578 42,607 24 000 42,607 24
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242309102 Total R

Local 279,340 68 168,14575 111,194 93 111,194 93

Base 279,340 68 168,145 75 111,194 93 000 111,194 93
05CJ 24802R506 DEMANDTEC INC COMMON STOCK USD 001 20 Dec 2011 23 Dec 2011 1 00000C
114BLO01460 286 2,99500C Local 39,194 20 31,11875 8,075 45 8,075 45

Base 39,194 20 31,11875 8,07545 000 8,07545
05CJ 24802R506 DEMANDTEC INC COMMON STOCK USD 001 21Dec 2011 27 Dec 2011 1 00000C
114BLP00871 341 2,784 00C Local 36,400 09 28,926 41 747368 747368

Base 36,400 09 28,926 41 7,473 68 000 7.47368
05CJ 24802R506 DEMANDTEC INC COMMON STOCK USD 001 22 Dec2011 28 Dec 2011 1 00000C
114BLQ00561 402 2,824 00C Local 36,965 44 29,342 02 7,623 42 7,623 42

Base 36,965 44 29,342 02 7,623 42 000 7,623 42
05CJ 24802R506 DEMANDTEC INC COMMON STOCK USD 001 15Feb 2012 15 Feb 2012 1 00000C
124BBK01892 614 20,626 00C Local 272,263 20 214,308 92 57,954 28 57,954 28

Base 272,263 20 214,308 92 57,954 28 000 57,954 28
24802R506 Total

Local 384,822 93 303,696 10 81,126 83 81,126 83

Base 384,822 93 303,696 10 81,126 83 000 81,126 83
05CJ 252131107 DEXCOM INC COMMON STOCK USD 001 27 Sep 2011 30 Sep 2011 1 00000C

114BIS00608 003 955000 Local 11,952 65 7,142 04 481061 4,81061

Base 11,952 65 7.14204 481061 000 4,810 61

05CJ 252131107 DEXCOM INC COMMON STOCK USD 001 26 Oct 2011 31 Oct 2011 1 00000C
114BJS00959 093 40000 Local 41289 299 14 11375 11375




lase 41289 299 14 ’5 000 11375

05CJ 252131107 DEXCOM INC COMMON STOCK USD 001 26 0ct2011 31 0ct 2011 1.00000C
114BJS00960 094 4,512 00C Local 46,158 67 33,743 35 12,415 32 12,415 32
Base 46,158 67 33,74335 12,415 32 000 12,415 32
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05CJ 252131107 DEXCOM INC COMMON STOCK USD 001 27 Oct2011 01 Nov 2011 1 00000C
114BJT01262 095 2,439 00C Local 23,260 29 18,240 26 5,020 03 5,020 03
Base 23,26029 18,240 26 5,020 03 000 5,020 03
05CJ 252131107 DEXCOM INC COMMON STOCK USD 001 23 Sep 2011 28 Sep 2011 1.00000C
114B1Q00549 790 1,61300C Local 19,199 17 12,062 95 7,136 22 7,136 22
Base 19,199 17 12,062 95 7.136 22 000 7,136 22
05CJ 252131107 DEXCOM INC COMMON STOCK USD 001 26 Sep 2011 29 Sep 2011 100000C
114BIR00742 797 616 000 Local 7.28189 4,606 80 2,675 09 2,67509
Base 7.28189 4,606 80 2,675 09 000 2,67509
252131107 Total
Local 108,265 56 76,094 54 32,171 02 32,171 02
Base 108,265 56 76,094 54 32,171 02 000 32,171 02
05C4 25271C102 DIAMOND OFFSHORE DRILLING COMMON STOCK USD 01 17 Aug 2011 22 Aug 2011 1 00000C
114BHN00426 008 804 000 Local 50,084 61 49,031 82 1,052 79 1,05279
Base 50,084 61 49,031 82 1,052 79 000 1,052 79
05C4 25271C102 DIAMOND OFFSHORE DRILLING COMMON STOCK USD 01 18 Aug 2011 23 Aug 2011 1 00000C
114BHO00439 013 671000 Local 39,808 45 40,920 84 -1,112 39 -1,112 39
Base 39,808 45 40,920 84 -1,112 39 000 -1,112 39
05C4 25271C102 DIAMOND OFFSHORE DRILLING COMMON STOCK USD 01 08 Aug 2011 11 Aug 2011 1 00000C
114BHG01178 789 590 000 Local 33,628 17 35,981 07 -2,352 90 -2,352 90
Base 33,628 17 35,981 07 -2,352 90 000 -2,352 90
25271C102 Total
Local 123,521 23 125,933 73 -2,412 50 -2,412 50
Base 123,521 23 125,933 73 -2,412 50 000 -2,412 50
05C4 25468710€ WALT DISNEY CO/THE COMMON STOCK USD 01 28 Dec 2011 29 Dec 2011 1 .00000C
114BLT00723 182 6,554 00C Local 244,461 47 177,335 24 67,126 23 67,126 23
Base 244,461 47 177,335 24 67,126 23 000 67,126 23
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05CJ 261608102 DRESSER RAND GROUP INC COMMON STOCK USD 01 25J4ul 2011 28 Jul 2011 1 00000C
114BGQO0591 566 391000 Local 21,957 70 13,948 69 8,009 01 8,009 01

Base 21,957 70 13,948 69 8,009 01 000 8,009 01
05CJ) 261608102 DRESSER RAND GROUP INC COMMON STOCK USD 01 27 Jul2011 01 Aug 2011 1 00000C
114BGS00761 595 2,469 00C Local 133,483 17 88,080 07 45,403 10 45,403 10

Base 133,483 17 88,080 07 45,403 10 000 45,403 10




261608103 Total

05CJ 262037104

1148L001407

05CJ 262037104
114BLP00824

05CJ 262037104
114BLQ0O0S07

05CJ 262037104
124BCD01222

05CJ 262037104
124BCE01243

05CJ 262037104
12CRJBBBOCM

DRIL QUIP INC
233

DRIL QUIP INC
204

DRIL QUIP INC
348

DRIL QUIP INC
699

DRIL QUIP INC
704

DRIL QUIP INC
749

Local 155,440 87
Base 155,440 87
COMMON STOCK USD 01
222000 Local 14,474 12
Base 14,474 12
COMMON STOCK USD 01
209000 Loca! 13,904 72
Base 13,904 72
COMMON STOCK USD 01
211000 Local 14,174 46
Base 14,174 46
COMMON STOCK USD 01
§71000 Local 38,317 33
Base 38,317 33
COMMON STOCK USD 01
252000 Local 16,587 57
Base 16,587 57
COMMON STOCK USD 01
720000 Local 47,017 24
Base 47,017 24

102,028 76
102,028 76

10,433 37
10,433 37

9,822 41
9,822 41

9,916 40
9,916 40

26,835 39
26,835 38

11,843 29
11,843 29

33,837 96
33,837 96

53,412 11
53,412 11

20 Dec 2011
4,04075
4,04075

21 Dec 2011
4,082 31
4,082 31

22 Dec 2011
4,258 06
4,258 06

05 Mar 2012

11,481 94
11,481 94

06 Mar 2012
4744 28
4,744 28

23 Mar 2012

13,179 28
13,179 28

000

23 Dec 2011

000
27 Dec 2011

000
28 Dec 2011

000
08 Mar 2012

000
09 Mar 2012

000
28 Mar 2012

000
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53,412 11
53,412 11

1.00000C
4,040 75
4,040 75
1 00000C
4,082 31
4,082 31
1.00000C
4,258 06
4,258 06
1 00000C
11,481 94
11,481 94
1 00000C
474428
474428
1.00000C
13,179 28
13,179 28
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262037104 Total
Local 144,475 44 102,688 82 41,786 62 41,786 62
Base 144,475 44 102,688 82 41,786 62 000 41,786 62
05C6 26550410C DUNKIN BRANDS GROUP INC COMMON STOCK 28 Jul 2011 02 Aug 2011 100000C
111MGS27318 152 200000 Local 5,991 88 3,800 00 2,191 88 2,191 88
Base 5,991 88 3,800 00 2,191 88 000 2,191 88
05CN 26884L10¢ EQT CORP COMMON STOCK NPV 23 Apr2012 26 Apr 2012 1 00000C
12DQJBBCFZD 465 700000 Local 31,941 89 38,227 61 -6,285 72 -6,285 72
Base ) 31,94189 38,227 61 -6,285 72 000 -6,285 72
05C6 26927940z EXCO RESOURCES INC COMMON STOCK USD 001 28 Oct 2011 02 Nov 2011 1.00000C
111MJT18761 293 5,100 00C Local 67,455 89 77,576 97 -10,121 08 -10,121 08
Base 67,455 89 77,576 97 -10,121 08 000 -10,121 08
05C6 269279402 EXCO RESOURCES INC COMMON STOCK USD 001 01 Nov 2011 04 Nov 2011 1.00000C
111MKA27189 494 6,650 00C Local 76,143 02 101,154 29 -25,011 27 -25,01127
Base 76,143 02 101,154 29 -25,011 27 000 -25,011 27
269279402 Total
Local 143,598 91 178,731 26 -35,132 35 -35,132 35
Base 143,598 91 178,731 26 -35,132 35 000 -35,132 35
05C6 278642102 EBAY INC COMMON STOCK USD 001 28 Oct2011 02 Nov 2011 100000C
111MJT18605 270 5,100 00C Local 168,022 90 60,931 36 107,091 54 107,091 54
Base 168,022 90 60,931 36 107,091 54 000 107,091 54
05C6 278642102 EBAY INC COMMON STOCK USD 001 01 Nov 2011 04 Nov 2011 1.00000C
111MKA26895 469 7,400 00C Local 229,095 90 88,410 20 140,685 70 140,685 70
Base 229,095 90 88,410 20 140,685 70 000 140,685 70
278642103 Total
Local 397,118 80 149,341 56 247,777 24 247,777 24
Base 397,118 80 149,341 56 247,777 24 000 247,777 24




Py

€ormpositey
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Fund AssetiD Secunty Name Security Description Maturity Date Rate Trd Date Sti Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/ls Curr GnllLs Net Gn/Ls
05C5 27886510C ECOLAB INC COMMON STOCK USD1 22 Dec 2011 28 Dec 2011 1.00000C
114BLP03065 327 2,10 00C Local 118,353 95 103,286 25 15,067 70 15,067 70
Base 118,353 95 103,286 25 15,067 70 000 15,067 70
05C5 27886510C ECOLAB INC COMMON STOCK USD1 19 Apr2012 24 Apr 2012 100000C
12DNJBBDWV2 437 1,21000C Local 75,403 69 59,230 51 16,173 18 16,173 18
Base 75,403 69 59,230 51 16,173 18 000 16,173 18
05C5 27886510C ECOLAB INC COMMON STOCK USD1 03 May 2012 08 May 2012 100000C
12ECJBBD51P 465 865000 Local 55,502 17 42,342 47 13,159 70 13,158 70
Base 55,502 17 42,342 47 13,158 70 000 13,159 70
278865100 Total
Local 249,259 81 204,859 23 44,400 58 44,400 58
Base 249,259 81 204,859 23 44,400 58 000 44,400 58
05CN 291011104 EMERSON ELECTRIC CO COMMON STOCK USD 5§ 26 Jan 2012 31 Jan 2012 1 00000C
124BAR00480 213 600 000 Local 31,175 82 28,172 68 3,003 14 3,003 14
Base 31,17582 28,172 68 3,003 14 000 3,003 14
05CN 291011104 EMERSON ELECTRIC CO COMMON STOCK USD 5 22 May 2012 25 May 2012 1.00000C
12EQJBBB5G9 563 300000 Local 14,236 09 14,086 34 14975 14975
Base 14,236 09 14,086 34 14975 000 14975
291011104 Total
Local 45,411 91 42,259 02 3,152 89 3,152 89
Base 4541191 42,259 02 3,152 89 000 3,152 89
05C6 29266R108 ENERGIZER HOLDINGS INC COMMON STOCK USD 01 11 0ct2011 14 Oct 2011 100000C
111MJG37295 025 125000 Local 8,642 33 7.326 22 1,316 11 1,316 11
Base 8,642 33 7,326 22 1,316 11 000 1,316 11
05C6 29266R108 ENERGIZER HOLDINGS iNC COMMON STOCK USD 01 27 Jul 2011 01 Aug 2011 1.00000C
111MGR28779 119 400 000 Local 32,616 97 23,443 91 9,173 06 9,173 06
Base 32,616 97 23,443 91 9,173 06 000 9,173 06
Page 53 Prepared by State Street
Base Currency: USD - US DOLLAR
Fund AssetiD Security Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr GniLs Net Gn/Ls
05C6 29266R108 ENERGIZER HOLDINGS INC COMMON STOCK USD 01 210ct2011 26 Oct 2011 100000C
111MJ0O21162 142 100000 Local 7.477 31 5,860 98 1,616 33 1,616 33
Base 747731 5,860 98 1,616 33 000 1,616 33
05C6 29266R108 ENERGIZER HOLDINGS INC COMMON STOCK USD 01 210ct2011 26 Oct 2011 100000C
111MJ021166 143 100 000 Local 744235 5,860 98 1,581 37 1,58137
Base 7,44235 5,860 98 1,581 37 000 158137
05C6 29266R108 ENERGIZER HOLDINGS INC COMMON STOCK USD 01 24 0ct2011 27 Oct 20114 100000C
111MJP15519 182 100000 Local 7,495 85 5,860 98 1,634 87 1,634 87
Base 7.495 85 5,860 98 1,634 87 000 1,634 87
05C6 29266R108 ENERGIZER HOLDINGS INC COMMON STOCK USD 01 24 Oct 2011 27 Oct 2011 1.00000C
111MJP15537 183 100000 Local 7.49277 5,860 98 1,63179 1,63179
Base 749277 5,860 98 1.63179 000 163179
05C6 29266R108 ENERGIZER HOLDINGS INC COMMON STOCK USD 01 26 Oct2011 31 Oct 2011 1.00000C




111MJR11201

05C6 29266R108
111MJU12226

05C6 29266R108
111MJU30954

29266R108 Total

05CJ 30064K10E
12CVJBBCCTT

215

ENERGIZER HOLDINGS INC

340

ENERGIZER HOLDINGS INC

404

EXACTTARGET INC
756

ﬂ”‘fms@a

e ,‘, u,

200 000 local

14,967 71
Base 14,967 71
COMMON STOCK USD 01
2,400 00C Local 180,299 17
Base 180,299 17
COMMON STOCK USD 01
1,850 00C Local 137,624 22
Base 137,624 22
Local 404,058 68
Base 404,058 68
COMMON STOCK USD 000%
88000 Local 2,287 37
Base 2,287 37

3,! 75

11,721 96

11,721 96 324575
31 Oct 2011

140,663 46 39,63571

140,663 46 39,635 71
31 Oct 2011

108,428 09 29,196 13

108,428 09 29,196 13

315,027 56 89,031 12

315,027 56 89,031 12
29 Mar 2012

1,67200 61537

1,672 00 61537

3,24575

000 3,24575

03 Nov 2011 100000C
39,635 71

000 39,635 71

03 Nov 2011 100000C
29,196 13

000 259,196 13
89,031 12

000 89,031 12

03 Apr 2012 100000C
615 37

000 61537
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05CJ 30064K105 EXACTTARGET INC COMMON STOCK USD 000£ 30 Mar 2012 04 Apr 2012 1 00000C
12DAJBBDTNH 762 352000 Local 9,240 95 6,688 00 2,552 95 2,552 95
Rase 9,240 95 6,686 00 2,55285 000 2,552 95
30064K105 Total
Local 11,528 32 8,360 00 3,168 32 3,168 32
Base 11,528 32 8,360 00 3,168 32 000 3,168 32
05CJ 302046107 EXFO INC COMMON STOCK NPV 01 May 2012 04 May 2012 1.00000C
12EBJBBCGWT 108 2,574 00C Local 18,655 93 22,932 01 -4,276 08 -4,276 08
Base 18,655 93 22,932 01 4,276 08 000 -4,276 08
05CJ 302046107 EXFQ INC COMMON STOCK NPV 20 Dec 2011 23 Dec 2011 1 .00000C
114BLO01457 283 1,884 00C Local 10,408 08 16,873 83 -6,46575 -6,465 75
Base 10,408 08 16,873 83 -6,46575 000 -6,46575
05CJ 302046107 EXFO INC COMMON STOCK NPV 21 Dec 2011 27 Dec 2011 100000C
114BLP00870 340 2,750 00C Local 15,874 07 24,500 01 -8,625 94 -8,625 94
Base 15,874 07 24,500 01 -8,625 94 000 -8,625 94
05CJ 302046107 EXFO INC COMMON STOCK NPV 22 Dec 2011 28 Dec 2011 1.00000C
114BLQO0538 379 788000 Locat 4,546 67 7,020 37 -2,47370 -2,47370
Base 4,546 67 7,020 37 -2,47370 000 -2,47370
302046107 Total
Local 49,484 75 71,326 22 -21,841 47 -21,841 47
Base 49,484 75 71,326 22 -21,841 47 000 -21,841 47
05C6 30212P10% EXPEDIA INC COMMON STOCK USD 001 01 Nov2011 04 Nov 2011 100000C
111MKA 14260 421 7,48500C Local 195,204 30 174,513 20 20,691 10 20,691 10
Base 195,204 30 174,513 20 20,691 10 000 20,691 10
05C6 30212P10E EXPEDIA INC COMMON STOCK USD 001 11 Aug 2011 16 Aug 2011 1 00000C
111MHI20142 449 275000 Local 7,567 55 6,411 64 1,155 91 1,155 91
Base 7,567 55 6,41164 1,155 91 000 1,155 91
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05C6 30212P10E EXPEDIA INC COMMON STOCK USD 001 18 Aug 2011 23 Aug 2011 1 00000C
111MHN15815 525 700000 Local 19,218 69 16,320 54 2,898 15 2,898 15
Base 19,218 69 16,320 54 2,898 15 000 2,898 15
05C6 30212P10% EXPEDIA INC COMMON STOCK USD 001 19 Aug 2011 24 Aug 2011 1 00000C
111MHO14371 542 25000 Local 673 48 582 88 90 60 90 60
Base 673 48 582 88 90 60 000 90 60
05C6 30212P10% EXPEDIA INC COMMON STOCK USD 001 18 Aug 2011 24 Aug 2011 1 00000C
111MHO14373 543 700 00C Local 18,857 49 16,320 54 2,536 95 2,536 95
Base 18,857 49 16,320 54 2,536 95 000 2,536 95
30212P105 Total
Local 241,521 51 214,148 80 2737271 27,372 71
Base 241,521 51 214,148 80 27,3712 71 000 27,372 71
05C5 30213010¢ EXPEDITORS INTL WASH INC COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 1 00000C
114BLP03079 341 3,830 00C Local 153,297 40 100,562 74 52,734 66 52,734 66
Base 153,297 40 100,562 74 52,734 66 000 52,734 66
05C5 30213010¢ EXPEDITORS INTL WASH INC COMMON STOCK USD 01 03 May 2012 08 May 2012 1 00000C
12ECJBBDS2F 487 2,100 00C Local 84,923 14 58,644 79 26,278 35 26,278 35
Base 84,923 14 58,644 79 26,278 35 000 26,278 35
302130109 Total
Local 238,220 54 159,207 53 79,013 01 79,013 01
Base 238,220 54 159,207 53 79,013 01 000 79,013 01
05C4 30218210C EXPRESS SCRIPTS INC COMMON STOCK USD 01 28 Dec 2011 29 Dec 2011 1 00000C
114BLT00724 183 3,805 00C Llocal 167,888 97 195,407 00 -27,518 03 -27,518 03
Base 167,888 97 195,407 00 -27,518 03 000 -27,518 03
05C4 30231G102 EXXON MOBIL CORF COMMON STOCK NPV 22 Jun 2011 27 Jun 2011 100000C
114BFQ00613 710 600 000 Local 48,290 13 44,890 18 3,399 94 3,399 94
Base 48,290 13 44,890 19 3,399 94 000 339994
Page 56 Prepared by State Street
Base Currency’ USD - US DOLLAR
Fund AssetID Security Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate
$S8B Trade ID Lot Shares/Par Principal Net Cost Security Gn/lLs Curr Gn/Ls Net Gn/Ls
05C4 30231G102 EXXON MOBIL CORF COMMON STOCK NPV 28 Jul 2011 02 Aug 2011 1 00000C
114BGT01431 759 1,347 00C Local 110,166 04 100,778 49 9,387 55 9,387 55
Base 110,166 04 100,778 49 9,387 §5 000 9,387 55
30231G102 Total
Local 158,456 17 145,668 68 12,787 49 12,787 49
Base 158,456 17 145,668 68 12,787 49 000 12,787 49
05CJ 30307510% FACTSET RESEARCH SYSTEMS INC COMMON STOCK USD 01 20 Dec 2011 23 Dec 2011 1 00000C
114BLO01406 232 132000 Local 11,653 61 6,762 39 4,891 22 4,891 22
Base 11,653 61 6,762 39 4,891 22 000 4,891 22
05CJ 303075108 FACTSET RESEARCH SYSTEMS INC COMMON STOCK USD 01 21Dec2011 27 Dec 2011 1 00000C
114BLP00822 292 123000 Local 10,610 61 6,301 31 4,309 30 4,309 30
Base 10,610 61 6,301 31 4,308 30 000 4,309 30
05CJ 30307510% FACTSET RESEARCH SYSTEMS INC  COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 1 00000C
114BLQO0505 346 126 000 Local 10,975 55 6,455 01 4,520 54 4,520 54
Base 10,875 55 6,455 01 4,520 54 000 4,520 54
05CJ 30307510% FACTSET RESEARCH SYSTEMS INC COMMON STOCK USD 01 23 Feb 2012 28 Feb 2012 1 00000C
1248BQ00920 646 462000 Local 41,530 83 23,668 35 17,862 48 17,862 48
Base 41,530 83 23,668 35 17,862 48 000 17,862 48
05CJ 303075108 FACTSET RESEARCH SYSTEMS INC  COMMON STOCK USD 01 24 Feb2012 29 Feb 2012 1.00000C
124BBR01101 655 456000 Local 40,785 04 23,360 97 17.424 07 17,424 07
Base 40,785 04 23,360 97 17,424 07 000 17,424 07




303075105 Total

05CF  30739590¢
124BBB02535

Local
Base

FARALLON CAPITAL INST PARTNERS L P
722 4,120,321 00C Local
Base

115,555 64
115,555 64

3,922,897 00
3,922,897 00

66,548 03
66,548 03

4,120,321 00
4,120,321 00

49,007 61
49,007 61 000

30Jan 2012 30Jan 2012
-197,424 00
-197,424 00 000
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05CF 30739590% FARALLON CAPITAL INST PARTNERS L P 30Jan2012 30Jan 2012 1 00000C
124FBO00085 722 -4,120,321 00C Local -3,922,897 00 4,120,321 00 197,424 00 197,424 00
CXL Base -3,922,897 00 4,120,321 00 197,424 00 000 197,424 00
307395905 Total
Local 000 000 000 000
Base 000 000 000 000 000
05C5 311900104 FASTENAL CO COMMON STOCK USD 01 30 Nov 2011 05 Dec 2011 100000C
114BLA0D0O304 295 4,640 00C Local 193,836 91 32,558 30 161,278 61 161,278 61
Base 193,836 91 32,558 30 161,278 61 000 161,278 61
05C5 311900104 FASTENAL CO COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 100000C
114BLP03085S 347 6,840 00C Local 293,192 33 47,995 42 245,196 91 245,196 91
Base 293,192 33 47,995 42 245,196 91 000 245,196 91
05C5 311900104 FASTENAL CO COMMON STOCK USD 01 22 Feb 2012 27 Feb 2012 100000C
124BB0O02167 394 3,280 00C Local 166,871 91 23,015 35 143,856 56 143,856 56
Base 166,871 91 23,015 35 143,856 56 000 143,856 56
05C5 311900104 FASTENAL CO COMMON STOCK USD 01 03 May 2012 08 May 2012 1 .00000C
12ECJBBD52H 489 2,570 00C Local 120,654 42 18,033 37 102,621 05 102,621 05
Base 120,654 42 18,033 37 102,621 05 000 102,621 05
311900104 Total
Local 774,555 57 121,602 44 652,953 13 652,953 13
Base 774,555 57 121,602 44 652,953 13 000 652,953 13
05C6 315616102 F5 NETWORKS INC COMMON STOCK NPV 28 Oct2011 02 Nov 2011 1.00000C
111MJT18523 260 1,000 00C Local 105,296 47 91,778 89 13,517 58 13,517 58
Base 105,296 47 91,778 89 13,517 58 000 13,517 58
05C6 31561610z F5 NETWORKS INC COMMON STOCK NPV 01 Nov 2011 04 Nov 2011 1.00000C
111MKA26804 441 1,900 00C Local 191,027 27 174,379 88 16,647 39 16,647 39
Base 191,027 27 174,379 88 16,647 39 000 16,647 39
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315616102 Total
Local 296,323 74 266,158 77 30,164 97 30,164 97
Base 296,323 74 266,158 77 30,164 97 000 30,164 97
05C6 31677310C FIFTH THIRD BANCORP COMMON STOCK NPV 31 0ct2011 03 Nov 2011 100000C




11,800 OOQcal

.p’ﬁﬁ

111MIU15771 360 144,236 88 150,135 74 -5,898 86
Base 144,236 88 150,135 74 -5,898 86 000 -5,898 86
05C6 31677310C FIFTH THIRD BANCORP COMMON STOCK NPV 310ct2011 03 Nov 2011 1.00000C
111MJU18368 315 11,000 00C Local 135,164 29 138,957 04 479275 4,79275
Base 135,164 29 139,957 04 479275 000 4,792 75
316773100 Total
Local 279,401 17 280,092 78 -10,691 61 -10,691 61
Base 279,401 17 290,092 78 -10,691 61 000 -10,691 61
05C6 32055Y201 FIRST INTERSTATE BANCSYS/M1 COMMON STOCK NPV 28 Oct 2011 02 Nov 2011 1.00000C
111MJT31180 319 679000 Local 9,067 93 9,874 50 -806 57 -806 57
Base 9,067 93 9,874 50 -806 57 000 806 57
05C6 32055Y201 FIRST INTERSTATE BANCSYS/M1 COMMON STOCK NPV 31 0ct2011 03 Nov 2011 1.00000C
111MIU31132 405 2,200 00C Local 28,290 57 31,993 96 -3,703 39 -3,703 39
Base 28,290 57 31,993 96 -3,703 38 000 -3,703 39
05C6 32055Y201 FIRST INTERSTATE BANCSYS/MT COMMON STOCK NPV 01 Nov 2011 04 Nov 2011 100000C
111MKA26877 465 10,721 00C Local 130,003 55 155,912 36 -25,908 81 -25,908 81
7 Base 130,003 55 155,912 36 -25,908 81 000 -25,908 81
32055Y201 Total
Local 167,362 05 197,780 82 -30,418 77 -30,418 77
Base 167,362 05 197,780 82 -30,41877 000 -30,41877
05C6 336433107 FIRST SOLAR INC COMMON STOCK USD 001 28 Oct2011 02 Nov 2011 1.00000C
111MJT18582 263 800000 Local 42,597 58 51,530 86 -8,93328 -8,933 28
Base 42,597 58 51,530 86 -8,93328 000 -8,93328
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05C6 336433107 FIRST SOLAR INC COMMON STOCK USD 001 310ct2011 03 Nov 2011 100000C
111MJU31352 409 1,07500C Local 53,591 81 69,244 60 -15,652 79 -15,652 79
Base 53,591 81 69,244 60 -15,652 79 000 -15,652 79
336433107 Total
Local 96,189 39 120,775 46 -24,586 07 -24,586 07
Base 96,189 39 120,775 46 -24,586 07 000 -24,586 07
05CI  34441910€ FOMENTO ECONOMICO MEX SP ADF ADR 27 Jul 2011 01 Aug 2011 1.00000C
114BGR03401 119 399000 Local 29,064 28 14,147 06 14,917 22 14,917 22
Base 29,064 28 14,147 06 14,917 22 000 14,917 22
05C6 34583810€ FOREST LABORATORIES INC COMMON STOCK USD 1 11 0ct 2011 14 Oct 2011 1 00000C
111MJG37615 028 600 000 Local 19,278 82 17,473 54 1,805 28 1,805 28
Base 19,278 82 17,473 54 1,805 28 000 1,80528
05C6 34583810€ FOREST LABORATORIES INC COMMON STOCK USD 1 11 Oct 2091 14 Oct 2011 1.00000C
111MJIG37617 030 100 000 Local 3,206 76 291226 294 50 294 50
Base 3,206 76 2,912.26 294 50 000 294 50
05C6 34583810€ FOREST LABORATORIES INC COMMON STOCK USD 1 28 Oct2011 02 Nov 2011 1.00000C
111MJT18521 258 3,400 00C Local 108,877 46 99,016 72 9,860 74 9,860 74
Base 108,877 46 99,016 72 9,860 74 000 9,860 74
05C6 34583810€ FOREST LABORATORIES INC COMMON STOCK USD 1 01 Nov2011 04 Nov 2011 1.00000C
111MKA26894 468 3,250 00C Local 99,274 21 94,648 34 4,625 87 4,625 87
Base 99,274 21 94,648 34 4,625 87 000 4,62587
345838106 Total
Local 230,637 25 214,050 86 16,586 39 16,586 39
Base 230,637 25 214,050 86 16,586 39 000 16,586 39
05C6 34958B10€ FORTRESS INVESTMENT GRP CLA  LTD PART NPV 28 Oct2011 02 Nov 2011 1.00000C
111MJT21254 309 25,500 00C  Local 101,312 10 153,588 92 -52,276 82 -52,276 82
Base 101,312 10 153,588 92 -52,276 82 000 -52,276 82
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05C6 34958B10€ FORTRESS INVESTMENT GRP CLA  LTD PART NPV 01Nov2011 04 Nov 2011 100000C
111MKA27484 501 34,300 00C Local 113,736 59 206,592 16 -92,855 57 -92,855 57
Base 113,736 59 206,592 16 92,855 57 000 92,855 57
349588106 Total
Local 215,048 69 360,181 08 -145,132 39 -145,132 39
Base 215,048 69 360,181 08 -145,132 39 oo00 -145,132 39
05C4 354613101 FRANKLIN RESOURCES INC COMMON STOCK USD 1 28 Dec2011 29 Dec 2011 1 00000C
114BLT00725 184 1,965 00C Local 184,790 94 195,512 25 -10,721 31 -10,721 31
Base 184,790 94 195,512 25 -10,721 31 000 -10,721 31
O5CN 354613101 FRANKLIN RESOURCES INC COMMON STOCK USD 1 05 Apr2012 11 Apr 2012 1 00000C
12DFJBBB18B 420 100000 Local 12,728 01 9,645 06 3,083 95 3,083 95
Base 12,729 01 9,645 06 3,083 95 000 3,083 95
05CN 354613101 FRANKLIN RESOURCES INC COMMON STOCK USD 1 10 Apr2012 13 Apr 2012 100000C
12DHJBBB5T6 429 125000 Local 15,651 58 12,056 33 3,495 25 3,495 25
Base 15,551 58 12,056 33 3,495 25 000 3,495 25
05CN 354613101 FRANKLIN RESOURCES INC COMMON STOCK USD 1 23 Apr2012 26 Apr 2012 1 00000C
12DQJBBCFX2 462 75000 Local 8,921 92 7,233 80 1.688 12 1,688 12
Base 8,921 92 7,233 80 1,688 12 000 1,688 12
354613101 Total
Local 221,993 45 224,447 44 2,453 99 -2,453 99
Base 221,993 45 224,447 44 -2,453 99 000 -2,453 99
05CJ 36467W109 GAMESTOP CORP CLASS A COMMON STOCK USD 001 19 Apr2012 24 Apr 2012 100000C
12D0OJBBCJBK 022 378000 Local 8,422 86 8,510 61 -87175 8775
Base 8,422 86 8,510 61 -87 175 000 -8775
05CJ 36467W109 GAMESTOP CORP CLASS A COMMON STOCK USD 001 20 Apr2012 25 Apr 2012 1 00000C
12DPJBBBBBC 026 378 000 Local 8,477 21 8,510 61 -33 40 -33 40
Base 8,477 21 8,510 61 -3340 000 -33 40
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05CJ 36467W109 GAMESTOP CORP CLASS 2 COMMON STOCK USD 001 01 May 2012 04 May 2012 1 00000C
12EBJBBCGVS 091 1,238 00C Local 28,324 80 27,873 37 45143 45143
Base 28,324 80 27,873 37 451 43 000 45143
05CJ 36467W108  GAMESTOP CORP CLASS # COMMON STOCK USD 001 17 May 2012 22 May 2012 1.00000C
12ENJBBCCE1 173 800000 Local 14,949 02 18,011 87 -3,062 85 -3,062 85
Base 14,949 02 18,011 87 -3,062 85 000 -3,062 85
05CJ 36467TW109  GAMESTOP CORP CLASS £ COMMON STOCK USD 001 17 May 2012 22 May 2012 1 00000¢C
12ENJBBCCE2 174 996 000 Local 19,01231 22,424 78 341247 -3.41247
Base 19,012 31 22,424 78 -3,412 47 000 -3,41247
05CJ 36467TW108  GAMESTOP CORP CLASS A COMMON STOCK USD 001 20 Dec 2011 23 Dec 2011 1.00000¢C
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05CJ 36555810% GARDNER DENVER INC COMMON STOCK USD 01 29 May 2012 01 Jun 2012 100000C
12EUJBBBI3M 214 558 000 Local 32,189 34 41,185 04 -8,99570 -8,99570
Base 32,189 34 41,18504 -8,995 70 000 -8,995 70
05CJ 36555810% GARDNER DENVER INC COMMON STOCK USD 01 20 Dec 2011 23 Dec 2011 1.00000C
1148LO01415 241 303000 Local 23,690 04 21,946 85 1,743 19 1,743 19
Base 23,690 04 21,946 85 1,743 19 000 1,743 19
05CJ 36555810% GARDNER DENVER INC COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 1.00000C
114BLQ00517 358 334000 Local 26,194 31 24,192 24 2,002 07 2,002 07
Base 26,194 31 24,192 24 2,002 07 000 2,002 07
05C5 36555810% GARDNER DENVER INC COMMON STOCK USD 01 03 May 2012 08 May 2012 1.00000C
12ECJBBDS1N 464 700 000 Local 44,176 00 49,550 03 -5,374 03 -5,374 03
Base 44,176 00 49,550 03 -5,374 03 000 -5,374 03

365558105 Total
Loca! 196,715 92 219,834 70 -23,11878 -23,11878
Base 196,715 92 219,834 70 -23,11878 000 -23,11878
05C6 36866T102 GEN PROBE INC COMMON STOCK USD 0001 110ct 2011 14 Oct 2011 1.00000C
111MJG37711 031 100 000 Local 5,926 41 4,925 61 1,000 80 1,000 80
. Base 5,926 41 4,925 61 1,000 80 000 1,000 80
05CJ 36866T102 GEN PROBE INC COMMON STOCK USD 0001 01 May 2012 04 May 2012 1 00000C
12EBJBBCGVX 081 848000 Local 69,042 61 44,358 20 24,684 41 24,684 41
Base 69,042 61 44,358 20 24,684 41 000 24,684 41
05CJ 36866T102 GEN PROBE INC COMMON STOCK USD 0001 20 Dec 2011 23 Dec 2011 1.00000C
114BLO01436 262 783000 Local 44,659 89 40,958 10 3,701 79 3,70179
Base 44,659 89 40,958 10 3,701 79 000 3,70179
05C6 368667102 GEN PROBE INC COMMON STOCK USD 0001 28 0ct2011 02 Nov 2011 100000C
111MJT 19861 298 1,700 00C Local 103,821 08 83,735 30 20,085 78 20,08578
Base 103,821 08 83,735 30 20,085 78 000 20,085 78
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05CJ 368667102 GEN PROBE INC COMMON STOCK USD 0001 21 Dec 2011 27 Dec 2011 1 060000C
114BLP00846 316 727 000 Local 41,009 71 38,028 79 2,980 92 2,980 92
Base 41,009 71 38,028 79 2,980 92 000 2,980 92
05C6 36866T102 GEN PROBE INC COMMON STOCK USD 0001 310ct2011 03 Nov 2011 1 00000C
111MJU12239 341 2,300 00C Local 141,624 38 113,288 93 28,33545 28,335 45
Base 141,624 38 113,288 93 28,335 45 000 28,335 45
05CJ 36866T102 GEN PROBE INC COMMON STOCK USD 0001 22 Dec 2011 28 Dec 2011 1 00000C
114BL Q00535 376 738000 Local 41,920 69 38,604 19 3,316 50 3,316 50
Base 41,920 69 38,604 19 3,316 50 000 3,316 50
05CJ 36866T102 GEN PROBE INC COMMON STOCK USD 0001 08 Jun 2011 13 Jun 2011 1 00000C
114BFG00542 433 8000 Local 585 36 414 39 170 97 170 97
Base 585 36 414 39 170 97 000 170 97
05CJ 36866T102 GEN PROBE INC COMMON STOCK USD 0001 08 Jun 2011 13 Jun 2011 1 00000C
114BFG00543 434 101000 Local 7.374 45 5,231 67 2,14278 2,14278
Base 7.374 45 5,231 67 2,14278 000 2,14278
05CJ 36866T102 GEN PROBE INC COMMON STOCK USD 0001 08 Jun 2011 14 Jun 2011 1 00000C
114BFH00438 436 188 000 Local 13,671 11 9,738 15 3,932 96 3,932 96
Base 13,671 11 9,738 15 3,932 96 000 3,932 96
05C6 36866T102 GEN PROBE INC COMMON STOCK USD 0001 01 Nov2011 04 Nov 2011 1 00000C
111MKA26775 437 1,62500C Local 93,690 34 80,041 09 13,649 25 13,649 25
Base 93,690 34 80,041 09 13,649 25 000 13,649 25
05CJ 36866T102 GEN PROBE INC COMMON STOCK USD 0001 10 Jun 2011 15 Jun 2011 1 00000C
114BF100312 440 294 000 Locat 20,902 87 15,228 81 5,674 06 5,674 06
Base 20,902 87 15,228 81 5,674 06 000 5674 06
05CJ 36866T102 GEN PROBE INC COMMON STOCK USD 0001 03 Feb 2012 08 Feb 2012 1 00000C
124BBD01037 558 675000 Local 45,751 83 35,308 71 10,443 12 10,443 12
Base 45,751 83 35,308 71 10,443 12 000 10,443 12
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05CJ 36866T102 GEN PROBE INC COMMON STOCK USD 0001 06 Feb 2012 09 Feb 2012 1 00000C
124BBE02606 572 422 000 Local 28,618 86 22,074 48 6,544 38 6,544 38
Base 28,618 86 22,074 48 6,544 38 000 6,544 38
36866T103 Total
Local 658,599 59 531,936 42 126,663 17 126,663 17
Base 658,599 59 531,936 42 126,663 17 000 126,663 17
05C4 37045V10C GENERAL MOTORS CO COMMON STOCK USD 01 28 Dec 2011 29 Dec 2011 1 00000C
114BLT00726 185 3,41500C Local 67,561 40 117,778 38 -50,216 98 -50,216 98
Base 67,561 40 117,778 38 -50,216 98 000 -50,216 98
05C6 372470106 GENWORTH FINANCIAL INC CL A COMMON STOCK USD 001 01 Nov2011 04 Nov 2011 1 00000C
111MKA27025 488 34,200 00C Local 200,466 26 280,163 59 -79,697 33 -79,697 33
Base 200,466 26 280,163 59 -79,697 33 000 -79,697 33
05CJ 37940X102 GLOBAL PAYMENTS INC COMMON STOCK NPV 01 May 2012 04 May 2012 1 00000C
12EBJBBCGVH 068 5§52 000 Local 25,921 33 22,522 42 3,398 91 3,398 91
Base 25,921 33 22,522 42 3,398 91 000 3,398 91
05CJ  37940X102 GLOBAL PAYMENTS INC COMMON STOCK NPV 20 Dec 2011 23 Dec 2011 1.00000C
114BLO01416 242 329000 Local 15,011 25 13,024 41 1,986 84 1,986 84
Base 15,011 25 13,024 41 1,986 84 000 1,986 84
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05CJ 37940X102 GLOBAL PAYMENTS INC COMMON STOCK NPV 22 12011 27 Jul 2011 100000C
114BGP02592 555 241000 ‘tocal 11,883 17 9,425 65 2,457 52 2,457 52
Base 11,883 17 9,425 65 2,457 52 000 2,457 52
05CJ 37940X102 GLOBAL PAYMENTS INC COMMON STOCK NPV 22 2011 27 Jul 2011 100000C
114BGP02593 557 343000 Local 16,602 63 13,414 93 3,187 70 3,187 70
Base 16,602 63 13,414 93 3,187 70 000 3,187 70
05CJ 37940X102 GLOBAL PAYMENTS INC COMMON STOCK NPV 22 Jut 2011 27 Jul 2011 100000C
114BGP02594 559 714000 Local 33,919 98 27 924 95 5,995 03 5,995 03
Base 3391998 27,924 95 5,995 03 000 5,995 03
05CJ 37940X102 GLOBAL PAYMENTS INC COMMON STOCK NPV 22 Jul 2011 27 Jul 2011 1.00000C
114BGP02595 560 871000 Local 41,870 51 34,065 31 7,805 20 7,805 20
Base 41,870 51 34,085 31 7,805 20 000 7,805 20
05CJ 37940X102 GLOBAL PAYMENTS INC COMMON STOCK NPV 22 Jul2011 27 Jul 2011 100000C
114BGP02596 561 1,518 00C Local 71,818 24 59,369 85 12,448 39 12,448 39
Base 71,818 24 59,369 85 12,448 39 000 12,448 39
37940X102 Tota!
Local 281,818 12 231,823 46 49,994 66 49,994 66
Base 281,818 12 231,823 46 49,994 66 000 49,994 66
05C4 38141G104 GOLDMAN SACHS GROUP INC COMMON STOCK USD 01 28 Dec 2011 29 Dec 2011 1 00000C
114BLT00727 186 850000 Local 76,816 85 127,893 02 -51,076 17 -51,076 17
Base 76,816 85 127,893 02 -51,076 17 000 -51,076 17
05C4 38259P508 GOOGLE INC CL A COMMON STOCK USD 001 28 Dec 2011 29 Dec 2011 100000C
114BLT00728 187 725000 Local 464,611 88 357,139 38 107,472 50 107,472 50
Base 464,611 88 357,139 38 107,472 50 000 107,472 50
05CJ 384109104 GRACO INC COMMON STOCK USD1 02 Nov 2011 07 Nov 2011 100000C
114BKC00894 108 760 000 Local 32,270 96 23,861 65 8,409 31 8,409 31
Base 32,270 96 23,861 65 8,409 31 000 8,409 31
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05CJ 384103104 GRACO INC COMMON STOCK USD1 03 Nov 2011 08 Nov 2011 1 00000C
114BKD00660 113 310000 Local 13,615 80 9,733 04 3,882 76 3,88276




Qase 13,615 80

3.Q76

8,733 04 000 3,88276
05CJ 384109104 GRACO INC COMMON STOCK USD1 10 Nov 2011 16 Nov 2011 1 00000C
114BK100426 141 493000 Local 21,117 20 15,478 68 5,638 52 5,638 52

Base 21,117 20 15,478 68 5,638 52 000 5,638 52
05CJ 384109104 GRACO INC COMMON STOCK USD1 11 Nov2011 16 Nov 2011 1 00000C
114BKJ01068 144 334000 Local 14,702 92 10,486 57 4,216 35 4,216 35

Base 14,702 92 10,486 57 4,216 35 000 4,216 35
05CJ 384109104 GRACO INC COMMON STOCK USD1 16 Nov 2011 21 Nov 2011 1 00000C
114BKM00698 157 983000 Local 42,619 50 30,863 16 11,756 34 11,756 34

Base 42,619 50 30,863 16 11,756 34 000 11,756 34
05CJ 384109104 GRACO INC COMMON STOCK USD1 17 Nov 2011 22 Nov 2011 1 00000C
114BKN00403 160 307000 Local 12,771 35 9,638 85 3,13250 3,13250

Base 12,771 35 9,638 85 3,13250 000 3,13250
05CJ 384109104 GRACO INC COMMON STOCK USD1 18 Nov 2011 23 Nov 2011 1.00000C
114BK0O00690 166 552000 Local 22,854 68 17,331 10 5,523 58 5,523 58

Base 22,854 68 17,331 10 5,523 58 000 5,523 58
05CJ 384109104 GRACO INC COMMON STOCK USD1 21 Nov 2011 25 Nov 2011 1 00000C
114BKP00662 170 183000 Local 7,348 75 574563 1,603 12 1,603 12

Base 7,348 75 5,745 63 1,603 12 000 1,603 12
05CJ 384109104 GRACO INC COMMON STOCK USD1 09 Jun 2011 14 Jun 2011 1 00000C
114BFH00440 439 880000 Local 43,118 99 27,629 28 15,489 71 15,489 71

Base 43,118 99 27,629 28 15,489 71 000 15,489 71
05CJ 384109104 GRACO INC COMMON STOCK USD1 10Jun 2011 15 Jun 2011 1 00000C
114BFI00313 441 535000 Local 25,735 35 16,797 35 8,938 00 8,938 00

Base 25,735 35 16,797 35 8,938 00 000 8,938 00
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05CJ 384109104 GRACO INC COMMON STOCK USD1 11J4u2011 14 Jul 2011 1 00000C
114BGG00826 499 678000 Local 35,354 51 21,287 11 14,067 40 14,067 40

Base 35,354 51 21,287 11 14,067 40 000 14,067 40
05CJ 384109104 GRACO INC COMMON STOCK USD1 02 Aug 2011 05 Aug 2011 1 00000C
114BHC00806 631 271000 Local 11,432 10 8,508 56 2,923 54 2,92354

Base 11,432 10 8,508 56 2,923 54 000 2,92354
05CJ 384109104 GRACO INC COMMON STOCK USD1 10 Aug 2011 15 Aug 2011 1 00000C
114BHI01156 674 564 000 Local 20,739 35 17,707 86 3,03149 3,03149

Base 20,739 35 17,707 86 3,031 49 000 3,031 49
384109104 Total

Local 303,681 46 215,068 84 88,612 62 88,612 62

Base 303,681 46 215,068 84 88,612 62 000 88,612 62
05CJ 40425101 HMS HOLDINGS CORP COMMON STOCK USD 01 01 May 2012 04 May 2012 1 00000C
12EBJBBCGVP 074 631000 Local 15,440 22 20,342 95 4,90273 4,902 73

Base 15,440 22 20,342 95 4,90273 000 -4,.90273
05CN 406216101 HALLIBURTON CO COMMON STOCK USD2 & 26 Jan 2012 31 Jan 2012 1.00000C
124BAR00479 212 200 000 Local 731783 6,937 25 380 58 380 58

Base 7,317 83 6,937 25 380 58 000 380 58
05CN 406216101 HALLIBURTON CO COMMON STOCK USD2 £ 26 Jan 2012 31 Jan 2012 1.00000C
124BAR00481 215 1,400 00C Local 51,755 88 48,560 79 3,195 09 3,195 09

Base 51,755 88 48,560 79 3,195 09 000 3,19508
05CN 406216101 HALLIBURTON CO COMMON STOCK USD2 & 26 Jan 2012 31 Jan 2012 1 00000C
124BAR00482 217 2,300 00C Local 83,523 58 79,778 43 3,745 15 3,74515

Base 83,523 58 79,778 43 3,745 15 000 374515
406216101 Total

Local 142,597 29 135,276 47 7,320 82 7,320 82




142,597 29

135,276 47

7.320 82
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05CJ 41308610¢ HARMAN INTERNATIONAL COMMON STOCK USD 01 19 0ct 2011 24 Oct 2011 1.00000C
114BJNO0611 076 485000 Local 17,463 93 14,356 99 3,106 94 3,106 94
Base 17,463 93 14,356 99 3,106 94 000 3,106 94
05CJ 41308610¢ HARMAN INTERNATIONAL COMMON STOCK USD 01 20 Oct2011 25 Oct 2011 100000C
114BJO00618 081 803000 Local 28,367 51 23,770 44 4,597 07 4,597 07
Base 28,367 51 23,770 44 4,597 07 000 4,597 07
05CJ 41308610¢ HARMAN INTERNATIONAL COMMON STOCK USD 01 01 May 2012 04 May 2012 1 00000C
12EBJBBCGVS 088 1,116 00C Local 55,709 47 33,035 88 22,673 59 22,673 59
Base 55,709 47 33,035 88 22,673 59 000 22,673 59
05CJ  41308610¢ HARMAN INTERNATIONAL COMMON STOCK USD 01 20 Dec2011 23 Dec 2011 100000C
114BLO01438 264 825000 Local 30,096 49 24,421 69 5,674 80 5,674 80
Base 30,096 49 24,421 69 5,674 80 000 5,674 80
05CJ  41308610€ HARMAN INTERNATIONAL COMMON STOCK USD 01 21Dec2011 27 Dec 2011 1.00000C
114BLP00849 319 760 000 Local 27.81576 22,497 56 531821 5,318 21
Base 27,81576 22,497 55 5,318 21 000 531821
05C} 41308610¢ HARMAN INTERNATIONAL COMMON STOCK USD 614 22 Dec 20611 28 Dec 2011 1 00000C
114BLQ00537 378 772000 Local 28,668 97 2285278 5,816 19 5,816 19
Base 28,668 97 2285278 5,816 19 000 5,816 19
413086109 Total
Locat 188,122 13 140,935 33 47,186 80 47,186 80
Base 188,122 13 140,936 33 47,186 80 000 47,186 80
05C6 416515104 HARTFORD FINANCIAL SVCS GRF  COMMON STOCK USD 01 28 Oct2011 02 Nov 2011 1 00000C
111MJT 18522 259 5,500 00C Local 111,882 15 128,161 95 -16,279 80 -16,279 80
Base 111,882 15 128,161 95 -16,279 80 000 -16,279 80
05C6 416515104 HARTFORD FINANCIAL SVCS GRF  COMMON STOCK USD 01 01 Nov2011 04 Nov 2011 1 00000C
111MKA26893 467 6,750 00C Local 122,682 26 157,289 67 -34,607 41 -34,607 41
Base 122,682 26 157,289 67 -34,607 41 000 -34,607 41
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416515104 Total
Local 234,564 41 285,451 62 -50,887 21 -50,887 21
Base 234,564 41 285,451 62 -50,887 21 000 -50,887 21
05C5 421906108 HEALTHCARE SERVICES GROUF COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 1.00000C
1148LP03078 340 3,67500C Local 66,601 47 50,852 49 15,748 98 15,748 98
Base 66,601 47 50,852 49 15,748 98 000 15,748 98
05C5 421906108 HEALTHCARE SERVICES GROUF COMMON STOCK USD 01 03 May 2012 08 May 2012 100000C
12ECIBBD52C 485 1,740 00C Local 36,741 18 24,077 10 12,664 08 12,664 08
Base 36,741 18 24,077 10 12,664 08 000 12,664 08




421906108 Total

05CJ 428291108
12EBJBBCGWL

05CJ 428291108
114BLO01449

05CJ 428291108
114BLP00860

05CJ 428291108
114BLQ0O0549

428291108 Total
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Local 103,342 65
Base 103,342 65

HEXCEL CORP COMMON STOCK USD 01
101 1,77200C Local 48,693 46
Base 48,693 46

HEXCEL CORP COMMON STOCK USD 01
275 1,291 00C Local 31,487 39
Base 31,487 39

HEXCEL CORP COMMON STOCK USD 01
330 1,208 00C Local 29,494 92
Base 29,494 92

HEXCEL CORP COMMON STOCK USD 01
390 1,22500C Local 30,456 58
Base 30,456 58
Local 140,132 35
Base 140,132 35

74,929 59
74,929 59

40,848 61
40,848 61

29,760 47
29,760 47

27,847 13
27,847 13

28,238 02
28,239 02

126,695 23
126,695 23

28,413 06 28,413 06
28,413 06 000 28,413 06
01 May 2012 04 May 2012 1.00000C

7,844 85 7,844 85
7,844 85 000 7,844 85
20 Dec 2011 23 Dec 2011 1.00000C

1,726 92 1,726 92
1,726 92 000 1,726 92
21 Dec 2011 27 Dec 2011 100000C

1,647 79 1,64779
164779 000 1,647 79
22 Dec 2011 28 Dec 2011 100000C

2,217 56 2,217 56
2,217 56 000 2,217 56
13,437 12 13,437 12
13,437 12 000 13,437 12
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Fund AssetID Security Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate
S$SB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr Gn/Ls Net Gn/Ls
05CJ 43739Q10C HOMEAWAY INC COMMON STOCK USD 0001 01 May 2012 04 May 2012 1.00000C
12EBJBBCGV1 084 957 000 Local 24,949 39 23,037 45 1,911 94 1,91194
Base 24,949 39 23,037 45 1,911 94 000 191194
05CJ 444398101 HUGHES COMMUNICATIONS INC COMMON STOCK USD 001 01 Jun 2011 06 Jun 2011 100000C
114BFB00470 419 592 000 Local 35,480 65 35,984 98 -504 33 -504 33
Base 35,480 65 35,984 98 -504 33 000 -504 33
05CJ 444398101 HUGHES COMMUNICATIONS INC COMMON STOCK USD 001 01 Jun 2091 06 Jun 2011 100000C
114BFB00471 421 2,090 00C Local 125,111 05 127,041 57 -1,930 52 -1,930 52
Base 125,111 05 127,041 57 -1,830 52 000 -1,930 52
444398101 Total
Local 160,591 70 163,026 55 -2,434 85 -2,434 85
Base 160,591 70 163,026 55 -2,434 85 000 -2434 85
05C6 444903108 HUMAN GENOME SCIENCES INC COMMON STOCK USD 01 28 Oct2011 02 Nov 2011 1 00000C
111MJT18583 264 6,600 00C Local 70,523 60 107,947 29 -37,423 69 -37,423 69
Base 70,523 60 107,947 28 -37,423 69 000 -37,423 69
05C6 444903108 HUMAN GENOME SCIENCES INC COMMON STOCK USD 01 01 Nov2011 04 Nov 2011 100000C
111MKA14259 420 6,525 00C Local 66,525 67 106,720 62 40,194 95 -40,194 95
Base 66,525 67 106,720 62 40,194 95 000 -40,194 95
444903108 Total
Local 137,049 27 214,667 91 -77,618 64 -77,618 64
Base 137,049 27 214,667 91 -77,618 64 000 -77,618 64
05CJ 45167R104 IDEX CORP COMMON STOCK USD 01 01 May 2012 04 May 2012 100000C
12EBJBBCGVW 080 847 000 Local 36,825 04 22,441 06 14,383 98 14,383 98
Base 36,82504 22,441 06 14,383 98 000 14,383 98
05CJ 45167R104 IDEX CORP COMMON STOCK USD 01 20 Dec 2011 23 Dec 2011 100000C
114BLO01431 257 618000 Local 22,410 14 16,400 26 6,009 88 6,009 88
Base 22,410 14 16,400 26 6,009 88 000 6,009 88
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Base Currency: USD - US DOLLAR

Fund AssetID Security Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Princlpal Net Cost Security Gn/Ls Curr Gn/Ls Net Gn/Ls
05CJ 45167R104 IDEX CORP COMMON STOCK USD 01 21 Dec2011 27 Dec 2011 1 00000C
114BLP00843 313 5§78 000 Local 20,804 71 15,313 97 5,490 74 5,490 74
Base 20,804 71 15,313 97 5490 74 000 5,490 74
05CJ 45167R104 IDEX CORP COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 1 00000C
114BLQ00529 370 585000 Local 21,240 76 15,499 44 5,741 32 5,741 32
Base 21,240 76 15,499 44 5,741 32 000 5,741 32
05CJ 45167R104 IDEX CORP COMMON STOCK USD 01 02 Aug 2011 05 Aug 2011 1 00000C
114BHC00807 632 282000 Local 11,581 82 7.47152 4,110 30 4,110 30
Base 11,581 82 7.471 52 4,110 30 000 4,11030
05CJ 45167R104 IDEX CORP COMMON STOCK USD 01 10 Aug 2011 15 Aug 2011 1 00000C
114BHI101157 675 793000 Local 28,155 71 21,01035 7.145 36 7,145 36
Base 28,1557 21,01035 7,145 36 000 7,145 36
45167R104 Total
Local 141,018 18 98,136 60 42,881 58 42,881 58
Base 141,018 18 98,136 60 42,881 58 000 42,881 58
05CJ 45168D104 IDEXX LABORATORIES INC COMMON STOCK USD 1 01 May 2012 04 May 2012 1 00000C
12EBJBBCGT1 054 319000 Local 28,405 67 15,760 87 12,644 80 12,644 80
Base 28,405 67 156,760 87 12,644 80 000 12,644 80
05CJ 45168D104 IDEXX LABORATORIES INC COMMON STOCK USD 1 20 Dec 2011 23 Dec 2011 100000C
114BLO01408 234 237000 Local 17,655 44 11,709 48 5,945 96 5,945 96
Base 17,655 44 11,709 48 5,945 96 ¢ 00 5,945 96
05C5 451680104 IDEXX LABORATORIES INC COMMON STOCK USD 1 24 Oct2011 27 Oct 2011 1 00000C
114BJP02791 262 1,520 00C Local 114,028 S6 43,203 67 70,825 29 70,825 29
Base 114,028 96 43,203 67 70,825 29 000 70,825 29
05C5 45168D104 IDEXX LABORATORIES INC COMMON STOCK USD 1 17 Nov2011 22 Nov 2011 1 00000C
114BKM02510 280 1,14500C Local 87,966 02 32,544 87 55,421 15 55,421 15
Base 87,966 02 32,544 87 55,421 15 000 5542115
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05CJ 45168D104 IDEXX LABORATORIES INC COMMON STOCK USD 1 21 Dec 2011 27 Dec 2011 1 00000C
114BLP00825 295 218000 Local 16,319 71 10,770 75 5,548 96 5,548 96
Base 16,319 71 10,770 75 5,548 96 000 5,548 96
05C5 45168D104 IDEXX LABORATORIES INC COMMON STOCK USD 1 22 Dec 2011 28 Dec 2011 100000C
114BLP03070 332 2,48500C Local 191,907 39 70,632 32 121,275 07 121,275 07
Base 191,907 39 70,632 32 121,275 07 000 121,275 07
05CJ 45168D104 IDEXX LABORATORIES INC COMMON STOCK USD 1 22 Dec 2011 28 Dec 2011 1 00000C
114BLQ00508 349 222000 Local 16,828 71 10,968 38 5,860 33 5,860 33
Base 16,828 71 10,968 38 5,860 33 000 5,860 33
05C5 45168D104 IDEXX LABORATORIES INC COMMON STOCK USD 1 03 May 2012 08 May 2012 1 .00000C
12ECJBBD51R 467 990000 Local 87,790 14 28,139 24 59,650 90 59,650 90
Base 87,790 14 28,139 24 59,650 90 000 59,650 90
05CJ 45168D104 IDEXX LABORATORIES INC COMMON STOCK USD 1 27 Jul 2011 01 Aug 2011 100000C
114BGS00758 578 175000 Local 14,527 46 8,646 24 5,881 22 5,881 22
Base 14,527 46 8,646 24 5,881 22 000 5,881 22
05CJ) 45168D104 IDEXX LABORATORIES INC COMMON STOCK USD 1 27 Jul 2011 01 Aug 2011 1.00000C




357 00‘(:3!

1,.51

114BGS00760 584 29,645 85 17,638 34 12,007 51
Base 29,645 85 17,638 34 12,007 51 000 12,007 51
05CJ 45168D104 IDEXX LABORATORIES INC COMMON STOCK USD 1 23 Sep 2011 28 Sep 2011 1 00000C
114B1Q00547 788 343000 Local 24,840 03 16,946 64 7,893 39 7,893 39
Base 24,840 03 16,946 64 7.893 38 000 7,893 39
45168D104 Total
Local 629,915 38 266,960 80 362,954 58 362,954 58
Base 629,915 38 266,960 80 362,954 58 000 362,954 58
05CJ 45337C102 INCYTE CORP COMMON STOCK USD 001 01 May 2012 04 May 2012 100000C
12EBJBBCGWC 094 1,29500C Local 29,460 58 17,574 55 11,886 03 11,886 03
Base 29,460 58 17,574 55 11,886 03 000 11,886 03
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05CJ 45337C102 INCYTE CORP COMMON STOCK USD 001 21 Dec 2011 27 Dec 2011 1.00000C
114BLP00819 289 20000 Local 293 89 27142 22 47 2247
Base 293 89 271 42 2247 000 2247
05CJ 45337C102 INCYTE CORP COMMON STOCK USD 001 22 Dec 2011 28 Dec 2011 100000C
114BLQ00541 382 897 000 Local 13,260 89 12,173 26 1,087 63 1,087 63
Base 13,260 89 12,173 26 1,087 63 000 1,087 63
45337C102 Total
Local 43,015 36 30,019 23 12,996 13 12,996 13
Base 43,015 36 30,019 23 12,996 13 000 12,996 13
05CJ 45666Q102 INFORMATICA CORP COMMON STOCK USD 001 01 May 2012 04 May 2012 100000C
12EBJBBCGT7 060 448 000 Local 21,223 07 12,957 41 8,265 66 8,265 66
Base 21,223 07 12,957 41 8,265 66 000 8,265 66
05CJ 45666Q102 INFORMATICA CORP COMMON STOCK USD 001 20 Dec 2011 23 Dec 2011 100000C
114BLO01417 243 330000 Loca! 13,499 38 9,544 52 3,954 86 3,954 86
Base 13,499 38 9,544 52 3,954 86 000 3,954 86
05CJ 45666Q102 INFORMATICA CORP COMMON STOCK USD 001 22 Dec 201t 28 Dec 2011 100000C
114BLQ00530 371 616000 Local 23,024 71 17,816 43 5,208 28 5,208 28
Base 23,024 71 17,816 43 5,208 28 000 5,208.28
05CJ 45666Q102 - INFORMATICA CORP COMMON STOCK USD 001 21Jun 2011 24 Jun 2011 100000C
114BFP00719 454 502000 Local 28,313 91 11,314 12 16,999 79 16,999 79
Base 28,313 91 11,314 12 16,999 79 000 16,999 79
05CJ 45666Q102 INFORMATICA CORP COMMON STOCK USD 001 11 Jul 2011 14 Jul 2011 100000C
114BGG00824 496 518000 Local 30,701 68 11,67473 19,026 95 19,026 95
Base 30,701 68 1167473 19,026 95 000 19,026 95
05CJ) 45666Q102 INFORMATICA CORP COMMON STOCK USD 001 14 Jul 2011 19 Jul 2011 100000C
114BGJO0555 516 583000 Local 33,455 04 13,13970 20,315 34 20,31534
Base 33,455 04 13,13970 20,315 34 000 20,31534
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05CJ 45666Q102
114BHP00651

45666Q102 Total

05C6 45811810€
111MJU13552

05C6 45811810€
111MKA27082

458118106 Total

05CS 45814010C
11AWHC00572

05C5 45814010C
11AWHH00904

458140100 Total

05CJ 45841v10¢
12EBJBBCGWG

INFORMATICA CORP COMMON STOCK USD 001
714 1,571 00C Local 64,688 76
Base 64,688 76
Local 214,906 55
Base 214,906 55

INTEGRATED DEVICE TECH INC COMMON STOCK USD 001

348 24,800 00C Local 154,377 03
Base 154,377 03

INTEGRATED DEVICE TECH INC COMMON STOCK USD 001
489 32,700 00C Local 191,500 57
Base 191,500 57
Local 345,877 60
Base 345,877 60

INTEL CORP COMMON STOCK USD 001
191 3,80500C Local 83,152 48
Base 83,152 48

INTEL CORP COMMON STOCK USD 00t
202 7,095 00C Local 143,150 93
Base 143,150 93
Local 226,303 41
Base 226,303 41

INTERACTIVE INTELLIGENCE GRC  COMMON STOCK USD 01
097 1,481 00C Local 43,538 94
Base 43,538 94

35,407 34
35,407 34

111,854 25
111,854 25

142,893 50
142,893 50

188,412 00
188,412 00

331,305 50
331,305 50

80,193 66
80,193 66

149,533 26
149,533 26

220,726 92
229,726 92

38,627 50
38,627 50

19 Aug 2011
29,281 42
29,281 42

103,052 30
103,052 30

31 0ct 2011
11,483 53
11,483 53

01 Nov 2011
3,088 57
3,088 57

14,572 10
14,572 10

02 Aug 2011
2,958 82
2,958 82

09 Aug 2011
-6,382 33
6,382 33

-3,423 51
-3,423 51

01 May 2012
491144
491144

24 Aug 2011

000

000

03 Nov 2011

000
04 Nov 2011

000

000

05 Aug 2011

000
12 Aug 2011

000

000

04 May 2012

000
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100000C
29,281 42
29,281 42

103,052 30
103,052 30

1.00000C
11,483 53
11,483 53
1.00000C
3,088 57
3,088 57

14,572 10
14,572 10

1.00000C
2,958 82
2,958 82
1.00000C
-6,382 33
-6,382 33

-3,423 51
-3.423 51

1.00000C
491144
491144

September 6,201

Base Currency: USD - US DOLLAR

Fund Asset(D Secunty Name Security Description Matunty Date Rate Trd Date Stl Date Sell Rate
S$SB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr GniLs Net Gn/Ls
05CJ) 45841V10¢ INTERACTIVE INTELLIGENCE GRC  COMMON STOCK USD 01 20 Dec 2011 23 Dec 2011 1 00000C
114BLO01435 261 699 000 Local 16,570 73 17,457 98 -887 25 -887 25
Base 16,570 73 17,457 98 887 25 000 -887 25
05CJ 45841v10¢ INTERACTIVE INTELLIGENCE GRC  COMMON STOCK USD 01 22 Dec2011 28 Dec 2011 1.00000C
114BLQ00553 394 1,308 00C Local 30,326 04 32,668 16 -2,34212 -2,342 12
Base 30,326 04 32,668 16 -2,342 12 000 -2,342 12
45841V109 Total
Local 90,435 71 88,753 64 1,682 07 1,68207
Base 90,435 71 88,753 64 1,682 07 000 1,68207
05CJ 458743101 INTERLINE BRANDS INC COMMON STOCK USD 01 01May 2012 04 May 2012 1 00000C
12EBJBBCGWB 093 1,293 00C local 27,111 01 17,343 19 9,767 82 9,767 82
Base 27,1101 17,343 19 9,767 82 000 9,767 82
05CJ 458743101 INTERLINE BRANDS INC COMMON STOCK USD 01 20 Dec 2011 23 Dec 2011 1 00000C
114BLO01456 282 1,618 00C Local 24,984 02 21,702 46 3,281 56 3,281 56
Base 24,984 02 21,702 46 3,281 56 000 3,281 56
05CJ 458743101 INTERLINE BRANDS INC COMMON STOCK USD 01 21 Dec2011 27 Dec 2011 1.00000C
114BLP00867 337 1,504 00C Local 23,740 18 20,173 36 3,566 82 3,566 82
Base 23,740 18 20,173 36 3,566 82 000 3,566 82
05CJ 458743101 INTERLINE BRANDS INC COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 100000C
114BLQO0557 398 1,526 00C Local 24,361 20 20,468 45 3,80275 3,89275
Base 24,361 20 20,468 45 3,89275 000 3,89275
05CJ 458743101 INTERLINE BRANDS INC COMMON STOCK USD 01 13Jan 2012 19 Jan 2012 1.00000C
124BAJ01215 446 195000 Local 3,307 87 2,61556 692 31 692 31
Base 3,307 87 2,615 56 692 31 000 692 31




05CJ 458743101
124BAK00740

INTERLINE BRANDS INC
454

COMMON STOCK USD 01
220000 Llocal 3,740 25
Base 3,740 25

2,950 89
2,950 89

17 Jan 2012
789 36
789 36

20 Jan 2012

000

100000C
789 36
789 36
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Fund AssetlID Security Name Security Description Matunity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Princlpal Net Cost Security Gn/ls Curr Gn/Ls Net Gn/Ls
05CJ 458743101 INTERLINE BRANDS INC COMMON STOCK USD 01 18 Jan 2012 23 Jan 2012 1.00000C
124BAL00856 464 132000 Local 2,248 93 1,77053 478 40 478 40
Base 2,248 93 1,770 53 478 40 000 478 40
05CJ 458743101 INTERLINE BRANDS INC COMMON STOCK USD 01 18 Jan 2012 23 Jan 2012 1 00000C
124BAL008S58 467 201000 Local 3,476 35 2,696 04 780 31 780 31
Base 3,476 35 2,696 04 780 31 000 780 31
05CJ 458743101 INTERLINE BRANDS INC COMMON STOCK USD 01 19Jan 2012 24 Jan 2012 1 00000C
124BAM01045 478 213000 Local 3,704 00 2,857 00 847 00 847 00
Base 3,704 00 2,857 00 847 00 000 847 00
05CJ 458743101 INTERLINE 8RANDS INC COMMON STOCK USD 01 26 Jan 2012  31Jan 2012 1 00000C
124BAR01030 527 156 000 Local 2,727 82 2,092 45 636 37 635 37
Base 2,727 82 2,092 45 635 37 000 635 37
05CJ 458743101 INTERLINE BRANDS INC COMMON STOCK USD 01 27 Jan 2012 01 Feb 2012 1 00000C
124BAS00763 53 233000 Local 4,049 09 3,125 26 92383 923 83
Base 4,049 09 3,125 26 923 83 0oc0 923 83
05CJ 458743101 INTERLINE BRANDS INC COMMON STOCK USD 01 30Jan 2012 02 Feb 2012 1 00000C
124BAT01055 536 95000 Local 1,628 13 1,274 25 35388 353 88
Base 1,62813 1,274 25 353 88 000 35388
05CJ 458743101 INTERLINE BRANDS INC COMMON STOCK USD 01 31Jan 2012 03 Feb 2012 1 00000C
124B8BA01146 542 244 000 Local 4,14921 3,272 81 876 40 876 40
Base 414921 3,272 81 876 40 000 876 40
05CJ 458743101 INTERLINE BRANDS INC COMMON STOCK USD 01 01Feb 2012 06 Feb 2012 1 00000C
124BBB01112 546 309000 Local 537164 4,144 66 1,226 98 1,226 98
Base 5,371 64 4,144 66 1,226 98 000 1,226 98
05CJ 458743101 INTERLINE BRANDS INC COMMON STOCK USD 01 02 Feb 2012 07 Feb 2012 1 00000C
124BBC00866 550 243000 Local 4,237 25 3,259 39 977 86 977 86
Base 4,237 25 3,259 39 977 86 000 977 86
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05CJ 458743101 INTERLINE BRANDS INC COMMON STOCK USD 01 03 Feb 2012 08 Feb 2012 1 00000C
124B8D01035 554 255000 Local 4,543 81 3,42035 1,123 46 1,123 46
Base 4,543 81 3,42035 1,123 46 000 1,123 46
05CJ 458743101 INTERLINE BRANDS INC COMMON STOCK USD 01 06 Feb 2012 09 Feb 2012 100000C
124BBE00887 566 128 000 Local 2,262 02 1,716 88 545 14 54514
Base 2,262 02 1,716 88 545 14 000 545 14
05CJ 458743101 INTERLINE BRANDS INC COMMON STOCK USD 01 07 Feb2012 10 Feb 2012 1.00000C




71 O(Q:wl 2,995 54

.89

124BBF01108 576 2,293 65 70189
Base 2,995 54 2,293 65 70189 000 701 89
05CJ 458743101 INTERLINE BRANDS INC COMMON STOCK USD 01 15Mar 2012 20 Mar 2012 1.00000C
124BCLO1039 731 388000 Local 857918 5,204 30 3,374 88 3,374 88
Base 8,579 18 5,204 30 337488 000 3,374 88
05CJ 458743101 INTERLINE BRANDS INC COMMON STOCK USD 01 16 Mar2012 21 Mar 2012 1.00000C
124BCM01607 737 471000 Local 10,332 41 6,317 59 4,014 82 4,014 82
Base 10,332 41 6,317 59 4,014 82 000 4,014 82
05CJ 458743101 INTERLINE BRANDS INC COMMON STOCK USD 01 19 Mar 2012 22 Mar 2012 100000C
124BCN00707 739 204 000 Local 4,554 43 2,736 28 1,818 15 181815
Base 4,554 43 2,736 28 1,81815 000 181815
05CJ 458743101 INTERLINE BRANDS INC COMMON STOCK USD 01 20 Mar 2012 23 Mar 2012 1.00000C
124BC0O00942 742 43000 Local 944 23 576 77 367 46 367 46
Base 944 23 576 77 367 46 000 367 46
05CJ 458743101 INTERLINE BRANDS INC COMMON STOCK USD 01 05 Apr2012 11 Apr 2012 1.00000C
12DFJBBB71T 777 180 000 Local 3,866 18 2,414 37 1,451 81 1,451 81
Base 3,866 18 2,414 37 1,451 81 000 1,451 81
05CJ 458743101 INTERLINE BRANDS INC COMMON STOCK USD 01 09 Apr 2012 12 Apr 2012 1.00000C
120G.BBCDVB 781 213000 Locat 447263 2,857 00 1,61563 1,61563
Base 4,472 63 2,857 00 161563 000 1,61563
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05CJ 458743101 INTERLINE BRANDS INC COMMON STOCK USD 01 10 Apr2012 13 Apr 2012 100000C
12DHJBBB7S5 784 155000 Local 3,14537 2,079 04 1,066 33 1,066 33
Base 3,14537 2,079 04 1,066 33 000 1,066 33
05CJ 458743101 INTERLINE BRANDS INC COMMON STOCK USD 01 11 Apr2012 16 Apr 2012 100000C
12DIJBBCKJB 790 158 000 Local 3,23916 2,119 28 1,11988 1,119 88
Base 3,23916 2,11928 1,119 88 000 1,119 88
458743101 Total
Local 187,771 91 141,481 81 46,290 10 46,290 10
Base 187,771 91 141,481 81 46,290 10 000 46,290 10
05C4 459200101 INTL BUSINESS MACHINES CORF COMMON STOCK USD 2 06 Oct 2011 12 Oct 2011 1.00000C
114BJE00S77 073 155000 Local 27,807 46 3,407 88 24,399 58 24,399 58
Base 27,807 46 3,407 88 24,399 58 000 24,399 58
05C4 459200101 INTL BUSINESS MACHINES CORF COMMON STOCK USD 2 28 Dec2011 29 Dec 2011 1.00000¢
114BLT00729 188 560 000 Local 102,788 82 12,312 36 90,476 46 90,476 46
Base 102,788 82 12,312 36 90,476 46 000 90,476 46
05CN 459200101 INTL BUSINESS MACHINES CORF COMMON STOCK USD 2 24 Apr2012 27 Apr 2012 100000C
12DRJBBCT6T 468 100000 Local 20,082 05 18,464 92 1,617 13 1,617 13
Base 20,082 05 18,464 92 1,617 13 000 1,617 13
05CN 459200101 INTL BUSINESS MACHINES CORF COMMON STOCK USD 2 02 May 2012 07 May 2012 100000C
12ECJBBBS2M 488 100 000 Local 20,753 82 18,464 92 2,288 90 2,288 90
Base 20,753 82 18,464 92 2,288 90 000 2,288 90
05CN 459200101 INTL BUSINESS MACHINES CORF COMMON STOCK USD 2 17 May 2012 22 May 2012 1.00000C
12ENJBBB7CP 552 100000 Local 19,892 03 18,464 92 1,427 11 1,427 1
Base 19,892 03 18,464 92 1,427 11 000 1,427 11
459200101 Total
Local 191,324 18 71,115 00 120,209 18 120,209 18
Base 191,324 18 71,115 00 120,209 18 000 120,209 18
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05CJ 46118H104 INTRALINKS HOLDINGS INC COMMON STOCK USD 001 10 Aug 2011 15 Aug 2011 1 00000C
114BHH12275 669 82000 Locat 658 57 1,647 21 -988 64 -988 64
Base 658 57 1,647 21 -988 64 000 -988 64
05CJ 46118H104 INTRALINKS HOLDINGS INC COMMON STOCK USD 001 10 Aug 2011 15 Aug 2011 1 00000C
114BHH12276 670 1,909 00C Local 12,716 74 38,347 81 -25,63107 -25,63107
Base 12,716 74 38,347 81 -25,63107 000 -25,63107
05CJ 46118H104 INTRALINKS HOLDINGS INC COMMON STOCK USD 001 10 Aug 2011 15 Aug 2011 1 00000C
114BHH12277 671 3,261 00C Local 22,539 59 65,506 66 42,967 07 -42,967 07
Base 22,539 59 65,506 66 42,967 07 000 42,967 07
05CJ 46118H104 INTRALINKS HOLDINGS INC COMMON STOCK USD 001 11 Aug 2011 16 Aug 2011 1 00000C
114BHJ01145 683 1,294 00C Local 10,767 16 2599375 -15,226 59 -15,226 59
Base 10,767 16 25,99375 -15,226 59 000 -15,226 59
05CJ 46118H104 INTRALINKS HOLDINGS INC COMMON STOCK USD 001 11 Aug 2011 16 Aug 2011 1 00000C
114BHJ01146 684 1,354 00C Local 11,033 39 27,189 03 -16,165 64 -16,165 64
Base 11,033 39 27,189 03 -16,165 64 000 -16,165 64
05CJ 46118H104 INTRALINKS HOLDINGS INC COMMON STOCK USD 001 12 Aug 2011 17 Aug 2011 1 00000C
114BHK00586 688 2,064 00C Local 16,200 64 41,461 44 -25,260 80 -25,260 80
Base 16,200 64 41,461 44 -25,260 80 000 -25,260 80
46118H104 Total
Local 73,916 09 200,155 90 -126,239 81 -126,239 81
Base 73,916 09 200,155 S0 -126,239 81 000 -126,239 81
05C4 46120E602 INTUITIVE SURGICAL INC COMMON STOCK USD 001 21Jun 2011 24 Jun 2011 1 00000C
114BFP00722 706 113000 Local 38,723 35 29,371 50 10,351 85 10,351 85
Base 39,723 35 29,371 50 10,351 85 000 10,351 85
05C9 464287101 ISHARES S+P 100 INDEX FUNC ISHARES S+P 100 INDEX FUNLC 02 May 2012 07 May 2012 1 00000C
12ERJBBD1ZW 146 77,500 00C Local 4,925,434 66 4,072,823 39 852,611 27 852,611 27
Base 4,925,434 66 4,072,823 39 852,611 27 000 852,611 27
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Fund AssetID Security Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate
S$SB Trade ID Lot Shares/Par Princlpal Net Cost Security Gn/Ls Curr GniLs Net Gn/Ls
05C8 464287234 ISHARES MSCI EMERGING MARKETS ISHARES MSCI EMERGING MKT I? 02 May 2012 07 May 2012 1 00000C
12ERJBBD12C 350 195,840 00C Local 8,265,232 95 8,819,396 02 -554,163 07 -554,163 07
Base 8,265,232 95 8,819,396 02 -554,163 07 000 -554,163 07
05C8 464287234 ISHARES MSC| EMERGING MARKET¢ ISHARES MSC| EMERGING MKT It 02May 2012 07 May 2012 1.00000C
12ERJBBD12G 351 88,160 00C Local 3,718,503 50 3,970,169 29 -251,665 79 -251,665 79
Base 3,718,503 50 3,870,169 29 -251,665 79 000 -251,665 79
464287234 Total
Local 11,983,736 45 12,789,565 31 -805,828 86 -805,828 86
Base 11,983,736 45 12,789,565 31 -805,828 86 000 -805,828 86
05C5 469814107 JACOBS ENGINEERING GROUP INC  COMMON STOCK USD1 22 Dec2011 28 Dec 2011 1 00000C
114BLP0O3073 335 2,61500C Local 105,439 22 138,832 09 -33,392 87 -33,392 87
Base 105,439 22 138,832 09 -33,392 87 000 -33,392 87
05C5 469814107 JACOBS ENGINEERING GROUP INC  COMMON STOCK USDA1 03 May 2012 08 May 2012 1.00000C
12ECJBBD512 476 1,210 00C Local 49,537 25 64,239 70 14,702 45 -14,702 45




.ase 49,537 25

469814107 Total

Local 154,976 47
Base 154,976 47
05C4 478160104 JOHNSON + JOHNSON COMMON STOCK USD1
114BLT00730 189 1,67300C Local 109,403 72
Base 109,403 72
05CN 478160104 JOHNSON + JOHNSON COMMON STOCK USD1
124BCI00260 357 600 000 Local 38,876 30
Base 38,876 30
0S5CN 478160104 JOHNSON + JOHNSON COMMON STOCK USD1
12ECJBBB52Q 491 300000 Local 19,445 56
Base 19,445 56

64,239 70

203,071 79
203,071 79

107,541 54
107,541 54

39,254 28
39,254 28

19,627 14
19,627 14

-1.45 000

-48,085 32
-48,095 32 000

28 Dec 2011 29 Dec 2011
1,862 18
1,862 18 000
12 Mar 2012 15 Mar 2012
-377 98
-377 98 000
02 May 2012 07 May 2012
-18158
-18158 000
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-14,702 45

-48,085 32
-48,095 32

1.00000C
1,862 18
1,862 18
100000C
-377 98
-377 98
1.00000C
-181 58
-18158
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Fund AssetID Security Name Security Description Matunty Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr Gn/Ls Net Gr/Ls
05C4 478160104 JOHNSON + JOHNSON COMMON STOCK USD1 08 Aug 2011 11 Aug 2011 1 .00000C
114BHG01177 788 527 000 Local 32,519 32 33,875 91 -1,356 59 -1,356 59
Base 32,519 32 33,875 91 -1,356 59 000 -1,356 59
478160104 Total
Local 200,244 90 200,298 87 -5397 -5397
Base 200,244 90 200,298 87 -5397 000 -53 97
05C6 48248A30€ KKR FINANCIAL HOLDINGS LLC LTD PART NPV 28 Oct 2011 02 Nov 2011 1.00000C
111MJT31003 318 22,100 00C Local 185,932 56 32,889 14 153,043 42 153,043 42
Base 185,932 56 32,889 14 153,043 42 000 153,043 42
05C6 48248A30€ KKR FINANCIAL HOLDINGS LLC LTD PART NPV 310ct 2011 03 Nov 2011 1.00000C
111MJU18395 380 16,500 00C Local 137,006 75 24,555 23 112,451 52 112,451 52
Base 137,006 75 24,555 23 112,451 52 000 112,451 52
05C6 48248A30€ KKR FINANCIAL HOLDINGS LLC LTD PART NPV 01 Nov 2011 04 Nov 2011 1.00000C
111MKA26962 475 16,100 00C Local 128,857 08 23,959 96 104,897 12 104,897 12
Base 128,857 08 23,959 96 104,897 12 000 104,897 12
48248A306 Total
Local 451,796 39 81,404 33 370,392 06 370,392 06
Base 451,796 39 81,404 33 370,392 06 000 370,392 06
05CJ 48273U102 K12 INC COMMON STOCK USD 0001 01 May 2012 04 May 2012 100000C
12EBJBBCGV7 090 1,189 00C Local 29,870 58 25,812 04 4,058 54 4,058 54
Base 29,870 58 25,812 04 4,058 54 000 4,058 54
05C5 48273U102 K12 INC COMMON STOCK UsD 0001 22 Dec 2011 28 Dec 2011 1 00000C
114BLP03064 326 1,96500C Local 34,660 36 41,540 17 -6,879 81 -6,879 81
Base 34,660 36 41,540 17 -6,879 81 000 -6,879 81
05C5 48273U102 K12INC COMMON STOCK USD 0001 03 May 2012 08 May 2012 1.00000C
12ECJBBD51W 471 1,02500C Local 24,289 18 21,668 54 2,620 64 2,620 64
Base 24,289 18 21,668 54 2,620 64 000 2,620 64
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Fund AssetlD Security Name Matunty Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr GniLs Net Gn/Ls
48273U102 Total
Local 88,820 12 89,020 75 -200 63 -200 63
Base 88,820 12 89,020 75 -200 63 000 -200 63
05C4 49455U100 KINDER MORGAN MANAGEMENT COMMON STOCK NPV 18 Aug 2011 18 Aug 2011 100000C
114BHO01052 015 0018 Local 109 036 073 073
Base 109 036 073 000 073
05C4 49455U100 KINDER MORGAN MANAGEMENT COMMON STOCK NPV 10 Nov 2011 16 Nov 2011 1 00000C
114BKI00560 116 1000 Local 66 43 1951 46 92 46 92
Base 66 43 1951 46 92 000 46 92
05C4 49455U100 KINDER MORGAN MANAGEMENT COMMON STOCK NPV 18 Nov2011 18 Nov 2011 1 00000C
114BKO00908 133 0018 Local 120 035 085 085
Base 120 035 085 000 085
49455U100 Total
Local 6872 2022 48 50 4850
Base 6872 2022 48 50 000 4850
05C4 494568101 KINDER MORGAN INC COMMON STOCK USD 01 28 Dec 2011 29 Dec 2011 100000C
1148LT00731 190 8,420 00C Locat 263,145 20 246,924 26 16,220 94 16,220 94
Base 263,145 20 246,924 26 16,220 94 000 16,220 94
05CN 494568101 KINDER MORGAN INC COMMON STOCK USD 01 14 Mar 2012 19 Mar 2012 1 .00000C
124BCK00639 363 200000 Local 723710 6,467 65 769 45 769 45
Base 7,237 10 6,467 65 769 45 000 769 45
05CN 494568101 KINDER MORGAN INC COMMON STOCK USD 01 04 Apr2012 10 Apr 2012 100000C
120DJBBBSLL 416 400 000 Local 15,697 68 12,935 31 2,762 37 2,762 37
Base 15,697 68 12,935 31 2,762 37 000 2,762 37
05CN 494568101 KINDER MORGAN INC COMMON STOCK USD 01 05 Apr2012 11 Apr 2012 1 00000C
12DFJBBB18D 422 100 000 Local 3,97109 3,233 83 73726 73726
Base 3,971 09 3,23383 73726 000 737 26
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Fund AssetID Security Name Security Description Maturity Date Rate Trd Date Sti Date Sell Rate
S$SB Trade ID Lot Shares/Par Principal Net Cost Security Gn/lLs Curr Gr/Ls Net GniLs
494568101 Total
Local 290,051 07 269,561 05 20,490 02 20,490 02
Base 290,051 07 269,561 05 20,480 02 000 20,490 02
05CJ 499064102 KNIGHT TRANSPORTATION INC COMMON STOCK USD 01 01 May 2012 04 May 2012 1 00000C
12EBJBBCGWQ 105 1,994 00C Local 33,340 92 36,650 20 -3,309 28 -3,309 28
Base 33,340 92 36,650 20 -3,309 28 000 -3,309 28
05CJ 499064102 KNIGHT TRANSPORTATION INC COMMON STOCK USD 01 20 Dec 2011 23 Dec 2011 1.00000C
114BLO01452 278 1,391 00C Local 21,058 49 25,668 05 -4,609 56 4,609 56
Base 21,058 49 25,668 05 4,609 56 000 -4,609 56
05CJ 499064102 KNIGHT TRANSPORTATION INC COMMON STOCK USD 01 21 Dec2011 27 Dec 2011 1.00000C
114BLP00863 333 1,283 00C Local 19,609 24 23,675 14 -4,065 90 -4,065 90
Base 19,609 24 23,675 14 -4,065 90 000 -4,085 90
05CJ 499064102 KNIGHT TRANSPORTATION INC COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 100000C
114BLQ0O0552 393 1,30200C Local 20,1212 24,02574 -3,91362 -3,913 62
Base 20,11212 24,02574 -3,913 62 000 -3,913 62
05CJ 499064102 KNIGHT TRANSPORTATION INC COMMON STOCK USD 01 26 Aug 2011 31 Aug 2011 1.00000C
114BHU00538 744 2,234 00C Local 32,225 50 42,612 55 -10,387 05 -10,387 05
Base 32,225 50 42,61255 -10,387 05 000 -10,387 05
05CJ 499064102 KNIGHT TRANSPORTATION INC COMMON STOCK USD 01 29 Aug 2011 01 Sep 2011 1.00000C
114BHV00564 747 2,229 00C Local 32,930 38 42,517 18 -9,586 80 9,586 80
Base 32,930 38 42,517 18 -9,586 80 000 -9,586 80




05CJ 499183804
12EBJBBCGWV
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KNOLOGY INC
109

‘cal

Base

159,276 65
159,276 65

COMMON STOCK USD 01

3,020 00C Local

Base

58,647 08
58,647 08

195,148 86
195,148 86

21,448 59
21,448 59

-3.2 1

-35,872 21

-35,872 21 000 -35,872 21
01 May 2012 04 May 2012 1 .00000C
37,198 48 37,198 49
37,198 49 000 37,198 49
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Base Currency: USD - US DOLLAR

Fund AssetID Security Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/l.s Curr Gn/Ls Net Gn/Ls
05CJ 499183804 KNOLOGY INC COMMON STOCK USD 01 20 Dec 2011 23 Dec 2011 1.00000C
114BLO01458 284 2,174 00C Local 30,361 71 15,440 15 14,921 56 14,921 56
Base 30,361 71 15,440 15 14,921 56 000 14,921 56
05CJ) 499183804 KNOLOGY INC COMMON STOCK USD 01 21 Dec 2011 27 Dec 2011 1.00000C
114BLP00868 338 2,059 00C Local 28,646 10 14,623 40 14,022 70 14,022 70
Base 28,646 10 14,623 40 14,022 70 000 14,022 70
05CJ 499183804 KNOLOGY INC COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 100000C
114BLQO0558 399 2,089 00C Local 29,212 84 14,836 46 14,376 38 14,376 38
Base 29,212 84 14,836 46 14,376 38 000 14,376 38
499183804 Total
Local 146,867 73 66,348 60 80,519 13 80,519 13
Base 146,867 73 66 348 60 80,519 13 000 80,519 13
05C4 500255104 KOHLS CORP COMMON STOCK USD 01 28 Dec 2011 29 Dec 2011 1 00000C
114BLT00732 191 2,200 00C tocal 110,311 82 118,462 27 -8,150 45 -8,150 45
Base 110,311 82 118,462 27 -8,150 45 000 -8,150 45
05C4 50075N104 KRAFT FOODS INC CLASS A COMMON STOCK NPV 19 Aug 2011 24 Aug 2011 1 00000C
114BHP00654 019 1,500 00C Local 50,346 53 38,065 78 12,280 75 12,280 75
Base 50,346 53 38,065 78 12,280 75 000 12,280 75
05C4 50075N104 KRAFT FOODS INC CLASS A COMMON STOCK NPV 28 Dec 2011 29 Dec 2011 100000C
114BLT00733 192 3,916 00C Local 146,043 63 99,377 05 46,666 58 46,666 58
Base 146,043 63 99,377 05 46,666 58 000 46,666 58
05C4 50075N104 KRAFT FOODS INC CLASS A COMMON STOCK NPV 26 Jul 2011 29 Jul 2011 1 .00000C
114BGR00733 749 1,000 00C Local 34,996 72 25,377 18 9,619 54 9,619 54
Base 34,996 72 25,377 18 9,619 54 000 9,61954
50075N104 Total
Local 231,386 88 162,820 01 68,566 87 68,566 87
Base 231,386 88 162,820 01 68,566 87 000 68,566 87
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Fund AssetID Security Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate
8SB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr Gnils Net Gn/Ls
05C5 50188920¢ LKQ CORP COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 100000C
114BLP03081 343 5,15500C Local 152,648 98 126,208 29 26,440 69 26,440 69

Base 152,648 98 126,208 29 26,440 69 000 26,440 69
05C5 501889208 LKQ CORP COMMON STOCK USD 01 06 Jan 2012  11Jan 2012 100000C
124BAF00553 369 4,370 00C Local 137,412 87 106,989 38 30,423 49 30,423 49




‘ase ’49 000

137,412 87 106,989 38 30,423 49
05C5 50188920¢ LKQ CORP COMMON STOCK USD 01 03 May 2012 08 May 2012 100000C
12ECJBBD519 483 1,65500C Local 57,094 72 40,518 86 16,575 86 16,575 86

Base 57,004 72 40,518 86 16,575 86 000 16,575 86
05C5 50188920¢ LKQ CORP COMMON STOCK USD 01 24 May 2012 30 May 2012 1.00000C
12ESJBBDR7S 514 3,35500C Local 119,185 04 82,13944 37,045 60 37,045 60

Base 119,185 04 82,139 44 37,045 60 000 37,045 60
501889208 Total

Local 466,341 61 355,855 97 110,485 64 110,485 64

Base 466,341 61 355,855 97 110,485 64 000 110,485 64
05C6 526057104 LENNAR CORP A COMMON STOCK USD 1 20 0ct2011 25 Oct 2011 1.00000C
111MIN18768 18 800000 Local 12,295 12 14,835 42 -2,540 30 -2,540 30

Base 12,295 12 14,835 42 -2,540 30 000 -2,540 30
05C6 526057104 LENNAR CORP A COMMON STOCK USD 1 01 Nov2011 04 Nov 2011 1.00000C
111MKA27231 496 17,700 00C Local 282,221 06 328,233 63 -46,012 57 -46,012 57

Base 282,221 06 328,233 63 -46,012 57 000 -46,012 57
526057104 Total

Local 294,516 18 343,069 05 48,552 87 -48,552 87

Base 294,516 18 343,069 05 -48,552 87 000 -48,552 87
05C4 526107107 LENNOX INTERNATIONAL INC COMMON STOCK USD 01 210ct2011 26 Oct 2011 1.00000C
114BJP00407 091 446 000 Local 12,661 20 18,459 09 -5,797 89 -5,797 89

Base 12,661 20 18,459 09 -5,797 89 000 -5,797 89
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Fund AssetlID Security Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr Gn/Ls Net Gn/Ls
05C4 526107107 LENNOX INTERNATIONAL INC COMMON STOCK USD 01 24 Oct2011 27 Oct 2011 1.00000C
114BJQ00826 092 1,548 00C Local 45,694 00 64,110 14 -18,416 14 -18,416 14
Base 45,694 00 64,110 14 -18,416 14 000 -18,416 14
05C4 526107107 LENNOX INTERNATIONAL INC COMMON STOCK USD 01 250ct2011 28 Oct 2011 1.00000C
114BJR02435 083 405000 Local 12,990 69 16,762 17 -3,77148 -3,77148
Base 12,990 69 16,762 17 -3,771 48 000 -3,77148
526107107 Total
Local 71,345 89 99,331 40 -27,985 51 -27,985 51
Base 71,345 89 99,331 40 -27,985 51 o000 -27,985 51
05CJ 53555510€ LINDSAY CORP COMMON STOCK USD1 06 Oct 2011 12 Oct 2011 1 00000C
114BJE00572 037 36000 Local 1,965 45 2,153 65 -188 20 -188 20
Base 1,965 45 2,153 65 -188 20 000 -188.20
05CJ 53555510€ LINDSAY CORP COMMON STOCK USD1 06 Oct 2011 12 Oct 2011 100000C
114BJE00573 039 439000 Local 23,945 80 26,262 51 -2,316 71 2316 71
Base 23,945 80 26,262 51 2,316 71 000 -2,316 71
05CJ  53555510€ LINDSAY CORP COMMON STOCK USD1 07 Oct 2011 13 Oct 2011 1.00000C
114BJF00419 049 455000 Local 24,675 99 27,21969 -2,54370 -2,54370
Base 24,675 99 27,219 69 -2,54370 000 -2,543 70
05CJ) 53555510€ LINDSAY CORP COMMON STOCK USD1 10 Oct2011 13 Oct 2011 100000C
114BJG00673 050 746 000 Local 41,306 86 44,628 32 -3,321 46 -3,321 46
Base 41,306 86 44,628 32 -3,321 46 000 -3,321 46
535555106 Total
Local 91,894 10 100,264 17 -8,370 07 -8,370 07
Base 91,894 10 100,264 17 8,370 07 000 -8,370 07
05C4 548661107 LOWE S COS INC COMMON STOCK USD 5 28 Dec 2011 29 Dec 2011 1 00000C
114BLT00734 193 8,018 00C Local 201,608 73 200,755 88 852 85 852 85
Base 201,608 73 200,755 88 852 85 000 852 85
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Base Currency: USD - US DOLLAR

Fund AssetID Security Name Security Description Maturity Date Rate Trd Date Sti Date Sell Rate
SSB Trade D Lot Shares/Par Principat Net Cost Security Gn/Ls Curr GniLs Net Gn/Ls
05CD 54999N935 LUBERT ADLER REAL ESTATEFDV LP 13 Feb2012 13 Feb 2012 1 00000C
124BCG00964 437 81,457 68C Local 81,457 68 81,463 05 -537 -537

Base 81,457 68 81,463 05 -537 000 -537
05CN 55261F104 M + T BANK CORP COMMON STOCK USD § 04 Apr2012 10 Apr 2012 1 00000C
12DDJBBBSLG 412 100 000 Local 8,603 12 7.79213 81099 810 99

Base 8,603 12 7,79213 81099 000 81099
05CJ 55353010€ MSC INDUSTRIAL DIRECT CO 2 COMMON STOCK USD 001 01 May 2012 04 May 2012 100000C
12EBJBBCGT3 056 335000 Local 24,665 49 17,089 56 7,575 93 7,57593

Base 24,665 49 17,089 56 7,575 93 000 7.57593
05CJ 55353010¢ MSC INDUSTRIAL DIRECT CO 2 COMMON STOCK USD 001 20 Dec 2011 23 Dec 20114 1 00000C
114BLO01414 240 298 000 Local 20,747 40 15,202 06 5,545 34 5,545 34

Base 20,747 40 15,202 06 5,545 34 000 5,545 34
05CJ 55353010¢€ MSC INDUSTRIAL DIRECT CO 2 COMMON STOCK USD 001 21 Dec2011 27 Dec 2011 1 00000C
114BLP00830 300 277 000 Local 19,431 77 14,13077 5,301 00 5,301 00

Base 19,43177 14,130 77 5,301 00 000 5,301 00
05CJ 55353010€ MSC INDUSTRIAL DIRECT CO A COMMON STOCK USD 001 22 Dec 2011 28 Dec 2011 1 00000C
114BLQO0513 354 281000 Local 19,909 75 14,334 82 557493 5,574 93

Base 19,909 75 14,334 82 5,574 93 000 5574 93
08CJ 55353010¢€ MSC INDUSTRIAL DIRECT CO 2 COMMON STOCK USD 001 14 Jul 2011 18 Jul 2011 1 60000C
114BGJ00554 515 503 000 Local 34,488 83 25,659 85 8,828 98 8,828 98

Base 34,488 83 25,659 85 8,828 98 000 8,828 98
05CJ 55353010¢ MSC INDUSTRIAL DIRECT CO 2 COMMON STOCK USD 001 27 Jul 2011 01 Aug 2011 1 00000C
114BGS00759 581 231000 Local 14,665 72 11,784 14 2,881 58 2,881 58

Base 14,665 72 11,784 14 2,881 58 000 2,881 58
05CJ 55353010€ MSC INDUSTRIAL DIRECT CO 2 COMMON STOCK USD 001 01 Aug 2011 04 Aug 2011 1 00000C
114BHB00629 620 555000 Local 33,728 31 28,312 55 541576 541576

Base 33,728 31 28,312 55 541576 000 541576
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Fund AssetID Security Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate
S§$SB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr GniLs Net Gn/Ls
05CJ 55353010€ MSC INDUSTRIAL DIRECT CO A COMMON STOCK USD 001 02 Aug 2011 05 Aug 2011 1 00000C
114BHCO00803 628 220000 Local 13,165 65 11,222 99 1,932 66 1,932 66

Base 13,155 65 11,222 99 1,932 66 000 1,932 66
05CJ 55353010¢ MSC INDUSTRIAL DIRECT CO A COMMON STOCK USD 001 10 Aug 2011 15 Aug 2011 1.00000C
114BHI01155 673 381000 Local 20,292 55 19,436 19 856 36 856 36

Base 20,292 55 19,436 19 856 36 000 856 36
05CJ 553530106 MSC INDUSTRIAL DIRECT CO A COMMON STOCK USD 001 16 Mar 2012 21 Mar 2012 1 00000C
124BCM01606 734 230000 \Local 19,210 63 11,733 13 7.477 50 7,477 50

Base 19,210 63 11,733 13 7.477 50 000 7,477 50
05CJ 55353010€ MSC INDUSTRIAL DIRECT CO A COMMON STOCK USD 001 19 Mar 2012 22 Mar 2012 100000C
124BCNO0706 738 133000 Local 11,014 50 6,784 81 4,229 69 4,229 69

Base 11,014 50 6,784 81 4,229 69 000 4,229 69

05CJ 55353010€ MSC INDUSTRIAL DIRECT CO 4 COMMON STOCK USD 001 26 Aug 2011 31 Aug 2011 1.00000¢




114BHU00535 741 788 000 Local 46,273 15 40,198 72 6,074 43 6,074 43

Base 46,273 15 40,198 72 6,074 43 000 6,074 43
553530106 Total

Local 277,583 75 215,889 59 61,694 16 61,694 16

Base 277,583 75 215,889 59 61,694 16 000 61,694 16
05CN  56585A102 MARATHON PETROLEUM CORP COMMON STOCK 09 May 2012 14 May 2012 1 00000C
12EHJBBB56C 525 400000 Local 15,354 05 13,060 58 2,293 47 2,293 47

Base 15,354 05 13,060 58 2,293 47 000 2,293 47
05C5 570535104 MARKEL CORP COMMON STOCK NPV 22 Dec2011 28 Dec 2011 1 00000C
114BLP03048 310 330000 Local 133,531 44 109,199 06 24,332 38 24,332 38

Base 133,531 44 109,199 06 24,332 38 000 24,332 38
05C5 570535104 MARKEL CORP COMMON STOCK NPV 03 May 2012 08 May 2012 1.00000C
12ECJBBDS506 450 145000 Local 64,266 91 47,981 40 16,285 51 16,285 51

Base 64,266 91 47,981 40 16,285 51 000 16,285 51
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Fund AssetID Secunty Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate

§SB Trade ID Lot Shares/Par Principal Net Cost Security Gnils Curr GnilLs Net Gn/Ls

570535104 Total

Local 197,798 35 157,180 46 40,617 89 40,617 89
Base 197,798 35 157,180 4¢ 40,617 88 000 40,617 89
05C6 57459910€ MASCO CORP COMMON STOCK USD1 01 Nov2011 04 Nov 2011 1 00000C
111MKA27236 497 21,92500C Local 197,946 04 238,988 84 -41,042 80 -41,042 80
Base 197,946 04 238,988 84 41,042 80 000 41,042 80
05CJ  57479510C MASIMO CORPORATION COMMON STOCK USD 001 01 May 2012 04 May 2012 1 00000C
12EBJBBCGV4 087 1,107 00C Local 24,695 50 31,31578 6,620 28 -6,620 28
Base 24,695 50 31,31578 6,620 28 000 -6,620 28
05CJ 57479510C MASIMO CORPORATION COMMON STOCK USD 001 20 Dec2011 23 Dec 2011 1.00000C
114BLO0D1442 268 995000 Local 18,242 66 28,147 43 9,904 77 9,904 77
Base 18,242 66 28,147 43 9,904 77 000 -9,904 77
05CJ 57479510C MASIMO CORPORATION COMMON STOCK USD 001 21Dec2011 27 Dec 2011 1.00000C
114BLP00853 323 925000 Local 16,788 79 26,167 21 9,378 42 9,378 42
Base 16,788 79 26,167 21 9,378 42 000 9,378 42
05CJ 57479510C MASIMO CORPORATION COMMON STOCK USD 001 22 Dec2011 28 Dec 2011 1 60000C
114BLQ00543 384 939000 Local 17,103 83 26,563 25 -9,459 42 9,459 42
Base 17,103 83 26,563 25 -9,459 42 000 -9,459 42
05CJ  57479510C MASIMO CORPORATION COMMON STOCK USD 001 09 Feb 2012 14 Feb 2012 1 00000C
124BBH00833 590 84000 Local 1,831 58 2,376 27 -544 69 -544 69
Base 1,831 58 2,376 27 -544 69 000 -544 69
05CJ 57479510C MASIMO CORPORATION COMMON STOCK USD 001 09 Feb2012 14 Feb 2012 1.00000C
124BBH00834 592 243000 Local 5,305 94 6,874 20 -1,568 26 -1,568 26
Base 5,305 94 6,874.20 -1,568 26 000 -1,568 26
05CJ  57479510C MASIMO CORPORATION COMMON STOCK USD 001 10 Feb 2012 15 Feb 2012 1 00000C
124BBI00692 600 928 000 Local 19,699 02 26,252 07 6,553 05 -6,553 05
Base 19,699 02 26,252 07 6,553 05 000 -6,553 05
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Base Currency: USD - US DOLLAR

Fund AssetID Securlty Name Secunity Description Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Securlty Gn/Ls Curt Gn/Ls Net Gn/Ls
574795100 Total
Local 103,667 32 147,696 21 -44,028 89 -44,028 89
Base 103,667 32 147,696 21 -44,028 89 000 -44,028 89
05C4 57636Q104 MASTERCARD INC CLASS A COMMON STOCK USD 0001 30 Nov 2011 05 Dec 2011 1 00000C
114BLAO1658 140 85000 Local 31,807 21 6,266 65 25,540 56 25,540 56
Base 31,807 21 6,266 65 25,540 56 000 25,540 56
05C4 57636Q104 MASTERCARD INC CLASS A COMMON STOCK USD 0001 28 Dec 2011 29 Dec 2011 1 00000C
114BLT00735 194 1,160 00C Local 431,444 31 85,521 41 345,922 90 345,922 90
Base 431,444 31 85,521 41 345,922 90 000 345,922 90
57636Q104 Total
Local 463,251 52 91,788 06 371,463 46 371,463 46
Base 463,251 52 91,788 06 371,463 46 000 371,463 46
05CJ 577933104 MAXIMUS INC COMMON STOCK NPV 01 May 2012 04 May 2012 100000C
12EBJBBCGVM 072 586 000 Local 25,814 48 20,354 25 5,460 23 5,460 23
Base 25,814 48 20,354 25 5,460 23 000 5,460 23
05CJ 577933104 MAXIMUS INC COMMON STOCK NPV 20 Dec 2011 23 Dec 2011 1 00000C
114BLO01424 250 433000 Local 17,728 92 15,039 92 2,689 00 2,689 00
Base 17,728 92 15,039 92 2,689 00 000 2,689 00
05CJ 577933104 MAXIMUS INC COMMON STOCK NPV 21 Dec 2011 27 Dec 2011 1 .00000C
114BLP00836 306 400000 Local 16,336 68 13,893 69 2,442 99 2,442 99
Base 16,336 68 13,893 69 2,442 99 000 2,442 99
05CJ 577933104 MAXIMUS INC COMMON STOCK NPV 22 Dec 2011 28 Dec 2011 1 00000C
114BLQ00521 362 406 000 Local 16,758 94 14,102 09 2,656 85 2,656 85
Base 16,758 94 14,102 09 2,656 85 000 2,656 85
577933104 Total
Local 76,639 02 63,389 95 13,249 07 13,249 07
Base 76,639 02 63,389 95 13,249 07 000 13,249 07
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Base Currency: USD - US DOLLAR

Fund AssetID Security Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot - Shares/Par Principal Net Cost Secunity Gn/Ls Curr Gn/Ls Net Gn/Ls
O5CN 580135101 MCDONALD S CORP COMMON STOCK USD 01 12 Apr2012 17 Apr 2012 1 00000C
12DJJBBB66W 436 200 000 Local 19,498 82 19,913 10 414 28 414 28
Base 19,498 82 19,913 10 -414 28 000 414 28
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 06 Oct2011 12 Oct 2011 1 00000C
111MJD32028 001 100 000 Local 97274 1,55162 -578 88 -578 88
Base 97274 1,551 62 -578 88 000 -578 88
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 06 Oct 2011 12 Oct 2011 1 00000C
111MJD32040 002 100000 Local 972 99 1,551 62 -578 63 -578 63
Base 972 99 1,551 62 -578 63 000 -578 63
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 06 Oct2011 12 Oct 2011 1 00000C
111MJD32042 003 100 000 Local 97372 1,551 62 -577 90 -577 90
Base 97372 1.551 62 -577 90 000 -577 90
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 06 Oct 2011 12 Oct 2011 1.00000C
111MJD32046 004 100 000 Local 972 65 1,551 62 -578 97 -578 97
Base 972 65 1,551 62 -578 97 000 -578 97
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 06 Oct2011 12 Oct 2011 1.00000C
111MJD32049 005 400000 Local 3,89272 6,206 49 -2,31377 -2,31377
Base 3,89272 6,206 49 -2,31377 000 -2,31377
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 07 Oct2011 13 Oct 2011 1 00000C
111MJE31545 009 400000 Local 3,806 64 6,206 49 -2,399 85 -2,399 85
Base 3,806 64 6,206 49 -2,399 85 000 -2,399 85




05C6 584045108
111MJE31553

05C6 584045108
111MJE31555

MEDASSETS INC
010

MEDASSETS INC
011

COMMON STOCK USD 01

200 006 Local 1,906 44
Base 1,906 44

COMMON STOCK USD 01
200 000 Local 1,899 96
Base 1,899 96

3,103 24
3,103 24

3,103 24
3,103 24

07 Oct 2011
-1,196 80
-1,196 80

07 Oct 2011
-1,203 28
-1,203 28

13 Oct 2011

000
13 Oct 2011

000

100000C
-1,196 80
-1,196 80
100000C
-1,203 28
-1,203 28
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Base Currency: USD - US DOLLAR

Fund AssetID Security Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr Gn/Ls Net Gn/Ls
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 10 Oct 2011 13 Oct 2011 1.00000C
111MJF20956 018 200 000 Local 1,941 84 3,103 24 -1,161 40 -1,161 40
Base 1,941 84 3,103 24 -1,161 40 000 -1,161 40
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 10 Oct 2011 13 Oct 2011 1.00000C
111MJF20958 018 100 000 Local 97198 1,551 62 -579 64 -579 64
Base 971 98 1,551 62 -579 64 000 -579 64
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 10 Oct 2011 13 Oct 2011 1 00000C
111MJF20960 020 100 000 Local 97270 1,551 62 -578 92 -578 92
Base 97270 1,551 62 -578 92 000 -578 92
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 10 Oct 2011 13 Oct 2011 1.00000C
111MJF20973 021 200 000 Local 1,943 74 3,103 24 -1,158 50 -1,159 50
Base 1,943 74 3,103 24 -1,158 50 000 -1,159 50
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 10 Oct 2011 13 Oct 2011 100000C
111MJF21007 023 200 000 Local 1,931 96 3,103 24 -1,17128 -1,171 28
Base 1,931 96 3,103 24 -1,17128 000 -1,171 28
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 11 0ct 2011 14 Oct 2011 1.00000C
111MIG37724 040 200 000 Local 1,969 04 3,103 24 -1,134 20 -1,134 20
Base 1,969 04 3,103 24 -1,134 20 000 -1,134 20
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 11 0ct2011 14 Oct 2011 100000C
111MJG37726 041 200 000 Local 1,968 22 3,103 24 -1,135 02 -1,135 02
Base 1,968 22 3,103 24 -1,135 02 000 -1,135 02
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 11 0ct 2011 14 Oct 2011 100000C
111MJG37728 042 100000 Local 984 89 1,551 62 -566 73 -566 73
) Base 984 89 155162 -566 73 " ooo -566 73
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 11 0ct2011 14 Oct 2011 1 00000C
111MJG37730 043 100000 iocal 985 26 1,551 62 -566 36 -566 36
Base 985 26 1,551 62 -566 36 000 -566 36
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Fund AssetID Security Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr Gn/Ls Net Gn/Ls
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 11 0ct 2011 14 Oct 2011 1.00000C
111MJG37733 044 200000 Local 1,968 32 3,103 24 -1,134 92 -1,134 92
Base 1,968 32 3,103 24 -1,134 92 000 -1,134 92
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 130ct2011 18 Oct 2011 1.00000C
111MJ129340 067 800 000 Local 7,994 32 12,412 98 -4,418 66 -4,418 66




Base 7.994 32 12,412 98 -4,418 66 000 -4,418 66
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 14 Oct 2011 19 Oct 2011 100000C
111MJJ32807 093 100 000 Local 1,024 36 1,551 62 -527 26 527 26

Base 1,024 36 1,551 62 -527 26 000 -527 26
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 14 Oct 2011 19 Oct 2011 1.00000C
111MJJ32811 094 100000 Local 1,024 27 1,551 62 -527 35 -527 35

Base 1,024 27 1,551 62 -527 35 000 -527 35
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 14 0ct 2011 19 Oct 2011 100000C
111MJJ32835 095 300000 Local 3,065 01 4,654 87 -1,589 86 -1,589 86

Base 3,065 01 4,654 87 -1,589 86 000 -1,589 86
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 19 Oct 2011 24 Oct 2011 100000C
111MJIM31834 108 100 000 tocal 991 52 1,551 62 -560 10 -560 10

Base 991 52 1,551 62 -560 10 000 -560 10
05C6 58404510¢ MEDASSETS INC COMMON STOCK USD 01 19 Oct2011 24 Oct 2011 100000C
111MJM31837 109 200000 Local 1,944 22 3,103 24 -1,159 02 -1,159 02

Base 1,944 22 3,103 24 -1,159 02 000 -1,159 02
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 210ct 2011 26 Oct 2011 100000C
111MJ0O24511 158 300000 Local 2,834 67 4,654 87 -1,820 20 -1,820 20

Base 2,834 67 4,654 87 -1,820 20 000 -1,820 20
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 210c¢t 2011 26 Oct 2011 1060000C
111MJ0O24513 159 100 000 Local 94478 1,551 62 -606 84 -606 84

Base 944 78 1,551 62 -606 84 000 606 84

Page 94 Prepared by State Street
Base Currency. USD - US DOLLAR
Fund AssetID Security Name Security Description Matunty Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr Gn/Ls Net Gn/Ls
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 21 0ct201t 26 Oct 2011 100000C
111MJ024562 165 100000 Local 944 31 1,551 62 -607 31 -607 31

Base 944 31 1,551 62 -607 31 000 607 31
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 210ct 2011 26 Oct 2011 1.00000C
111MJO24570 166 100 000 Local 943 95 1,551 62 -607 67 -607 67

Base 943 95 1,551 62 -607 67 000 607 67
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 21 0ct 2011 26 Oct 2011 100000C
111MJ024572 167 200000 Local 1,881 08 3,103 24 -1,222 16 -1,222 16

Base 1,881 08 3,103.24 -1,222 16 000 -1,222 16
05C6 58404510¢ MEDASSETS INC COMMON STOCK USD 01 24 Oct 2011 27 Oct 2011 1 .00000C
111MJP25965 192 100 000 Local 952 33 1,551 62 -599 29 -599 29

Base 952 33 1,551 62 -599 29 000 -599 29
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 24 Oct 2011 27 Oct 2011 100000C
111MJP25967 193 100 000 Local 952 68 1,551 62 -598 94 -598 94

Base 952 68 1,551 62 -598 94 000 -598 94
05C6 58404510€ MEDASSETS INC COMMON STOCK USD 01 24 Oct 2011 27 Oct 2011 1 00000C
111MJP25969 194 100000 Local 953 46 1,551 62 -598 16 -598 16

Base 953 46 1,551 62 -598 16 000 -598 16
05C6 58404510€ MEDASSETS INC COMMON STOCK USD 01 24 Oct2011 27 Oct 2011 100000C
111MJP25978 195 100 000 Local 953 12 1,551 62 -598 50 -598 50

Base 953 12 1,551 62 -598 50 000 -598 50
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 24 Oct 2011 27 Oct 2011 100000C
111MJP25980 196 400000 Local 3,80028 6,206 49 -2,406 21 -2,406 21

Base 3,800 28 6,206 49 -2,406 21 000 -2,406 21
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 24 Oct2011 27 Oct 2011 100000C
111MJP25983 197 100000 Local 953 29 1,551 62 -598 33 -598 33

Base 953 29 1,551 62 -598 33 000 -598 33
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SSB Trade ID Lot Shares/Par Principal Net Cost Securlty Gn/Ls Curr GniLs Net Gn/ll.s
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 26 Oct2011 31 Oct 2011 1 00000C
111MJR24824 221 200 000 Local 1,869 86 3,103 24 -1,23338 -1,233 38
Base 1,869 86 3,103 24 -1,233 38 000 -1,233 38
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 26 Oct 2011 31 Oct 2011 1.00000C
111MJR24830 222 100 000 Local 936 17 1,551 62 -615 45 61545
Base 936 17 1,551 62 -615 45 000 61545
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 26 Oct2011 31 Oct 2011 1.00000C
111MJR24832 223 100 000 Local 93576 1,551 62 -615 86 -615 86
Base 93576 1,551 62 -615 86 000 615 86
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 26 Oct 2011 31 Oct 2011 100000C
111MJR24835 224 100 000 Local 93120 1,551 62 -620 42 -620 42
Base 931 20 1,551 62 -620 42 000 -620 42
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 26 Oct2011 31 Oct 2011 100000C
111MJR24837 225 300 000 Local 2,76138 4,654 87 -1,893 49 -1,893 49
Base 2,76138 4,654 87 -1,893 49 000 -1,893 49
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 28 Oct 2011 02 Nov 2011 100000C
111MJT12898 239 1,200 00C Local 12,218 40 18,619 47 -6,40107 -6,401 07
Base 12,218 40 18,619 47 6,401 07 000 -6,401 07
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 28 Oct2011 02 Nov 2011 100000C
111MJT 19885 303 500 000 Local 5,607 39 7,758 11 -2,150 72 -2,150 72
Base 5,607 39 7,758 11 -2,150 72 000 -2,150 72
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 28 Oct2011 02 Nov 2011 1.00000C
111MJT19887 304 1,400 00C Local 15,728 69 21,72272 -5,994 03 -5,994 03
Base 15,728 69 2172272 -5,994 03 000 -5,994 03
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 28 Oct2011 02 Nov 2011 1.00000C
111MJT19889 305 5,100 00C Local 56,847 07 7913275 -22,285 68 -22,285 68
Base 56,847 07 7913275 22,285 68 000 -22,285 68
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05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 01 Nov2011 04 Nov 2011 1 .00000C
111MKA14261 422 3,42500C Local 36,383 08 53,143 07 -16,759 99 -16,759 99
Base 36,383 08 53,143 07 -16,759 99 000 -16,759 99
05C6 58404510¢ MEDASSETS INC COMMON STOCK USD 01 08 Sep 2011 13 Sep 2011 100000C
111MIE29495 696 500 000 Local 5,302 39 7,758 11 -2,455 72 -2,45572
Base 5,302 39 7.758 11 -2,455 72 000 -2,45572
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 08 Sep 2011 13 Sep 2011 1 00000C
111MIE29497 697 600 000 Local 6,365 87 9,309 73 -2,943 86 -2,943 86
Base 6,365 87 8,309 73 -2,943 86 000 -2,943 86
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 08 Sep 2011 13 Sep 2011 100000C




111MIE29498

05C6 584045108
111MJB23078

05C6 584045108
111MJB23082

05C6 584045108
111MJB23125

05C6 584045108
111MJB23135

05C6 584045108
111MJB23137

698

MEDASSETS INC
771

MEDASSETS INC
772

MEDASSETS INC
776

MEDASSETS INC
777

MEDASSETS INC
778

400 000 Local 4,170 15

Base 4,170 15
COMMON STOCK USD 01

100000 Local 88197

Base 88197
COMMON STOCK USD 01

100 000 Local 885 87

Base 885 87
COMMON STOCK USD 01

200000 Local 1,761 96

Base 1,761 96
COMMON STOCK USD 01

100 600 Local 880 99

Base 880 99
COMMON STOCK USD 01

100 000 Local 885 63

Base 88563

6,206 49
6,206 49

1,551 62
1,551 62

1,551 62
1,55162

3,103 24
3,103.24

1,551 62
1,561 62

1,551 62
1,551 62

-2,036 34

-2,036 34
04 Oct 2011

-669 65

-669 65
04 Oct 2011

-665 75

-665 75
04 Oct 2011

-1,34128

-1,34128
04 Oct 2011

-670 63

-670 63
04 Oct 2011

-665 99

-665 99

-2,036 34

000 -2,036 34

07 Oct 2011 100000C
-669 65

000 -669 65

07 Oct 2011 100000C
-66575

000 66575

07 Oct 2011 1.00000C
-1,34128

000 -1,341 28

07 Oct 2011 100000C
67063

000 -67063

07 Oct 2011 100000C
-665 99

000 -665 99
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§SB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr GnilLs Net Gn/Ls
05C6 584045108 MEDASSETS INC COMMON STOCK USD 01 05 0ct2011 11 Oct 2011 100000C
111MJC26906 794 800000 Local 7,505 93 12,412 98 -4,907 05 -4,907 05
Base 7.50593 12,412 98 -4,907 05 000 -4,907 05
584045108 Total
Local 226,053 22 338,641 49 -112,588 27 -112,588 27
Base 226,053 22 338,641 48 -112,588 27 000 -112,588 27
05C6 58469030¢ MEDICIS PHARMACEUTICAL CL # COMMON STOCK USD 014 28 Oct2011 02 Nov 2011 1.00000C
111MJT18524 261 2,400 00C Local 94,709 38 76,193 94 18,515 44 18,515 44
Base 94,709 38 76,193 94 18,515 44 000 18,515 44
05C6 58469030¢ MEDICIS PHARMACEUTICAL CL # COMMON STOCK USD 014 310ct2011 03 Nov 2011 100000C
111MJU15817 365 1,600 00C Local 62,223 76 50,795 96 14,427 80 11,427 80
Base 62,223 76 50,795 96 11,427 80 000 11,427 80
05C6 58468030 ~ MEDICIS PHARMACEUTICALCL# =~ COMMON STOCK USD 014 T “01Nov2011 04 Nov2011 ~ 100000C
111MKA26765 427 1,550 00C Local 57,876 34 49,208 59 8,667 75 8,667 75
Base 57,876 34 49,208 59 8,667 75 000 8,667 75
05C6 58468030¢ MEDICIS PHARMACEUTICAL CL # COMMON STOCK USD 014 14 Jul 2011 19 Jul 2011 100000C
111MGI26188 605 1,300 00C Local 49,978 31 40,580 89 9,397 42 9,397 42
Base 49,978 31 40,580 89 9,397 42 000 9,397 42
05C6 58469030¢ MEDICIS PHARMACEUTICAL CL # COMMON STOCK USD 014 14 Jul 2011 19 Jul 2011 100000C
111MGI26190 606 ’ 100 000 Local 3,876 82 3,12161 755 21 75521
Base 3,876 82 3,12161 755 21 000 755 21
584690309 Total
Local 268,664 61 219,900 99 48,763 62 48,763 62
Base 268,664 61 219,900 99 48,763 62 000 48,763 62
05C4 58505510€ MEDTRONIC INC COMMON STOCK USD 1 16 Jun 2011 21 Jun 2011 100000C
114BFM00875 696 1,032 00C Local 39,599 25 35,479 12 4,120 13 412013
Base 398,599 25 35,479 12 4,120 13 000 4,120 13
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05C4 58505510€ MEDTRONIC INC COMMON STOCK USD 1 17 Jun 2011 22 Jun 2011 1 00000C
114BFN00516 701 1,168 00C Local 44,773 60 40,154 66 4,618 94 4,618 94
Base 44,773 60 40,154 66 461894 000 461894
585055106 Total
Local 84,372 85 7563378 8,739 07 8,73907
Base 84,372 85 7563378 8,739 07 000 8,739 07
05C4 58933Y10% MERCK + CO INC COMMON STOCK USD 5 28 Dec 2011 29 Dec 2011 1.00000C
114BLT00736 195 4,41000C Local 165,060 92 138,121 28 26,939 64 26,939 64
Base 165,060 92 138,121 28 26,939 64 000 26,939 64
05C4 58933Y10% MERCK + CO INC COMMON STOCK USD 5 03 Aug 2011 08 Aug 2011 100000C
114BHD00634 776 690 000 Local 22,223 57 21,610 81 61276 61276
Base 22,223 57 21,610 81 61276 000 61276
58933Y105 Total
Local 187,284 49 159,732 09 27,552 40 27,552 40
Base 187,284 49 159,732 09 27,552 40 000 27,552 40
05CJ 589378108 MERCURY COMPUTER SYSTEMS INC COMMON STOCK USD 01 01 May 2012 04 May 2012 1.00000C
12EBJBBCGWN 103 1,828 00C Local 24,083 35 29,768 71 -5,685 36 -5,685 36
Base 24,083 35 29,768 71 -5,685 36 000 -5,685 36
05CJ 589378108 MERCURY COMPUTER SYSTEMS INC COMMON STOCK USD 01 20 Dec 2011 23 Dec 2011 1 00000C
114BLO01448 274 1,249 00C Local 15,918 19 20,495 36 4,577 17 -4,577 17
Base 15,918 19 20,495 36 4,577 17 000 4,577 17
05CJ 589378108 MERCURY COMPUTER SYSTEMS INC COMMON STOCK USD 01 21 Dec 2011 27 Dec 2011 1 00000C
114BLP00859 329 1,152 00C Local 14,961 89 18,903 65 -3,94176 -3,94176
Base 14,961 89 18,903 65 -3,94176 000 -394176
05CJ 589378108 MERCURY COMPUTER SYSTEMS INC COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 100000C
114BL.Q00548 389 1,169 00C Local 15,605 37 19,182 61 -3,577 24 -3,577 24
Base 15,605 37 19,182 61 -3,577 24 000 -3,577 24
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589378108 Total
Local 70,568 80 88,350 33 -17,781 53 -17,781 53
Base 70,568 80 88,350 33 -17,781 53 000 -17,781 53
05C6 59490110C MICROS SYSTEMS INC COMMON STOCK USD 0125 17 Oct 2011 20 Oct 2011 100000C
111MJK31643 101 200 000 Local 9,43197 5,754 58 3,677 39 3,677 39
Base 9,43197 5,754 58 3,677 39 000 3,677 39
05C6 59480110C MICROS SYSTEMS INC COMMON STOCK USD 012¢ 18 Oct2011 21 Oct 2011 1.00000C
111MJL20775 103 100 000 Local 4,764 32 2,877 29 1,887 03 1,887 03
Base 4,764 32 2,877 29 1,887 03 000 1,887 03
05C6 59490110C MICROS SYSTEMS INC COMMON STOCK USD 012€ 310ct2011 03 Nov 2011 1 00000C
111MJU18760 386 1,600 00C Local 79,844 06 46,036 61 33,807 45 33,807 45
Base 79,844 06 46,036 61 33,807 45 000 33,807 45
05C6 59490110C MICROS SYSTEMS INC COMMON STOCK USD 012¢ 01 Nov2011 04 Nov 2011 1.00000C
111MKA26823 460 1,97500C Local 94,608 58 56,826 43 37,782 15 37,782 15
Base 94,608 58 56,826 43 37,782 15 000 37,782 15
05C6 59490110C MICROS SYSTEMS INC COMMON STOCK USD 012% 18 Aug 2011 23 Aug 2011 100000C
111MHN28886 537 100 000 Local 3,997 21 2,877 29 1,119 92 1,119 92
Base 3,997 21 2,877 29 1,119 92 000 1,11992




05C6 59490110C MICROS SYSTEMS INC COMMON STOCK USD 012§ 18 Aug 2011 23 Aug 2011 1.00000C
111MHN28953 539 75000 Local 2,972 36 2,157 97 814 39 814 39
Base 2,972 36 2,157 97 814 39 000 814 39
05C6 59490110C MICROS SYSTEMS INC COMMON STOCK USD 0125 04 Oct 2011 07 Oct 2011 1.00000¢C
111MJB18417 768 200000 Local 8,337 83 5754 58 2,583 25 2,58325
Base 8,337 83 5,754 58 2,583 25 000 2,58325
05C6 59490110C MICROS SYSTEMS INC COMMON STOCK USD 0128 050ct2011 11 0ct 2011 1.00000C
111MJC13856 786 400000 Local 17,764 73 11,509 15 6,255 58 6,255 58
Base 17,764 73 11,509 15 6,255 58 000 6,255 58
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594901100 Total
Local 221,721 06 133,793 90 87,927 16 87,927 16
Base 221,721 06 133,793 90 87,927 16 000 87,927 16
05C4 594918104 MICROSOFT CORP COMMON STOCK USD 006 2 28 Dec 2011 29 Dec 2011 100000C
114BLT00737 196 8,110 00C Local 235,447 06 238,148 89 -2,70183 -2,701 83
Base 235,447 06 238,148 89 -2,701 83 000 -2,701 83
05C6 595112102 MICRON TECHNOLOGY INC COMMON STOCK USD 1 28 Oct 2011 02 Nov 2011 100000C
111MJT 18581 262 12,100 00C Local 69,872 52 57,537 78 12,334 74 12,334 74
Base 69,872 52 57,537 78 12,334 74 000 12,334 74
05C6 595112102 MICRON TECHNOLOGY INC COMMON STOCK USD 1 01 Nov2011 04 Nov 2011 1.00000C
111MKA27126 491 19,200 00C Local 102,303 30 91,299 63 11,003 67 11,003 67
Base 102,303 30 91,299 63 11,003 67 000 11,003 67
595112103 Total
Local 172,175 82 148,837 41 23,338 41 23,33841
Base 172,175 82 148,837 41 23,338 41 000 23,338 41
05CJ 59513710C MICROSEMI CORF COMMON STOCK USD 2 01 May 2012 04 May 2012 1.00000C
12EBJBBCGWD 095 1,346 00C Local 29,330 03 29,835 59 -505 56 -505 56
Base 29,330 03 20,835 59 -505 56 000 -505 56
05CJ 59513710C MICROSEM! CORF COMMON STOCK USD 2 20 Dec 2011 23 Dec 2011 1 00000C
114BLO01441 _ 267 990 000 Local 16,597 03 21,944 45 -5,347 42 -5,347 42
Base 16,597 03 21,944 45 -5,347 42 000 -5,347 42
05CJ 59513710 MICROSEMI CORF COMMON STOCK USD 2 21 Dec 2011 27 Dec 2011 1.00000C
114BLP00852 322 918 000 Local 15,255 48 20,34849 -5,083 01 -5,093 01
Base 15,255 48 20,348 49 -5,083 01 000 -5,093 01
05CJ 59513710C MICROSEMI CORF COMMON STOCK USD 2 22 Dec 2011 28 Dec 2011 100000C
114BLQ0O0542 383 932000 Local 15,951 06 20,658 82 -4,707 76 -4,707 76
Base 15,951 06 20,658 82 -4,707 76 000 4,707 76
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Fund Asset D Security Name Secunty Description Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Securlty GnilLs Curr Gn/L.s Net Gn/Ls
595137100 Total
Local 77,133 60 92,787 35 -15,653 75 -15,653 75




05CJ 60671020C
12EBJBBCGWF

05CJ  60671020C
12EDJBBCJ06

05CJ 60671020C
12EEJBBCTOP

05CJ  60671020C
12EEJBBCTOQ

05CJ  60671020C
12DDJBBCBTO

05CJ  60671020C
12D0FJBBB71V

606710200 Total

05CJ 60877T10C
114BJB00717
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Base 77,133 60

MITEK SYSTEMS INC COMMON STOCK USD 001
096 1,430 00C Local 8,107 91
Base 8,107 91

MITEK SYSTEMS INC COMMON STOCK USD 001
121 3,469 00C Local 9,586 36
Base 9,586 36

MITEK SYSTEMS INC COMMON STOCK USD 001
125 1,122 00C Local 3,093 85
Base 3,093 85

MITEK SYSTEMS INC COMMON STOCK USD 001
126 1,21300C Local 3,454 06
Base 3,454 06

MITEK SYSTEMS INC COMMON STOCK USD 001
773 677 000 Local 5,437 06
Base 5,437 06

MITEK SYSTEMS INC COMMON STOCK USD 001
778 855000 Local 6,345 15
Base 6,34515
Local 36,024 39
Base 36,024 39

MOMENTA PHARMACEUTICALS INC COMMON STOCK USD 0001
028 3,167 00C Local 35,565 67
Base 35,565 67

92,787 35 -15,653 75
01 May 2012
16,551 05 8,443 14
16,551 05 8,443 14
03 May 2012
40,150 77 -30,564 41
40,150 77 -30,564 41
04 May 2012
12,986 21 -9,892 36
12,986 21 -9,892 36
04 May 2012
14,039 46 -10,585 40
14,039 46 -10,585 40
04 Apr 2012
783571 -2,398 65
783571 -2,398 65
05 Apr 2012
9,895 91 -3,550 76
9,895 91 -3,550 76
101,459 11 65,434 72
101,459 11 -65,434 72
03 Oct 2011
45,059 65 -9,493 98
45,059 65 -9,49398

000

04 May 2012

000
08 May 2012

000
09 May 2012

000
09 May 2012

000
10 Apr 2012

000
11 Apr 2012

000

000

06 Oct 2011

000
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-15,653 75

1.00000C
-8,443 14
8,443 14
1 60000C
-30,564 41
-30,564 41
100000C
-9,892 36
-9,892 36
100000C
-10,585 40
-10,585 40
100000C
-2,398 65
-2,398 65
100000C
-3,550 76
-3,550 76

-65,434 72
-65,434 72

100000C
-9,493 98
-9,493 98

Base Currency: USD - US DOLLAR

Fund AssetID Secunty Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Secunty GnilLs Curr Gn/Ls Neot Gn/Ls
05C) 60877T10C MOMENTA PHARMACEUTICALS INC COMMON STOCK USD 0001 04 Oct2011 07 Oct 2011 100000C
114BJC01204 031 262000 Local 2,869 18 372770 -858 52 -858 52
Base 2,86918 372770 -858 52 000 858 52
05CJ- 60877T10C MOMENTA PHARMACEUTICALS INC COMMON STOCK USD 0001 i 09 Jun 2011 14 Jun 2011 ~1.00000C
114BFH0043% R 437 369000 Local 7.12100 5,250 08 1,870 92 1,870 92
Base 7.12100 5,250 08 1,870 92 000 1,87092
05CJ 60877T10C MOMENTA PHARMACEUTICALS INC COMMON STOCK USD 0001 10 Jun 2011 15 Jun 2011 100000C
114BF100314 442 2,283 00C Local 43,207 90 32,482 22 10,725 68 10,725 68
Base 43,207 90 32,482 22 10,725 68 000 10,725 68
05CJ 60877T10C MOMENTA PHARMACEUTICALS INC COMMON STOCK USD 0001 26 Aug 2011 31 Aug 2011 100000C
114BHUC0531 736 190000 Local 3,118 28 2,703 29 41499 414 99
Base 3,11828 2,70329 414 99 000 41499
05CJ 60877T10C MOMENTA PHARMACEUTICALS INC COMMON STOCK USD 0001 26 Aug 2011 31 Aug 2011 1.00000C
114BHU00532 737 361000 Local 5,916 45 5,136 26 780 19 780 19
Base 5,916 45 5,136 26 780 19 000 780 19
05CJ 60877T10C MOMENTA PHARMACEUTICALS INC COMMON STOCK USD 0001 26 Aug 2011 31 Aug 2011 100000C
114BHU00534 740 484 000 Local 7,922 44 6,886 29 1,036 15 1,036 156
Base 7,922 44 6,886 28 1,036 15 000 1,036 15
05CJ 60877T10C MOMENTA PHARMACEUTICALS INC COMMON STOCK USD 0001 29 Aug 2011 01 Sep 2011 100000C
114BHV00565 748 2,411 00C Local 40,466 17 34,303 38 6,162 79 6,162 78
Base 40,466 17 34,303 38 6,162 79 000 6,162 79
608777100 Total
Local 146,187 09 135,548 87 10,638 22 10,638 22
Base 146,187 09 135,548 87 10,638 22 000 10,638 22
05CJ 610236101 MONRO MUFFLER BRAKE INC COMMON STOCK USD 01 01 May 2012 04 May 2012 100000C
12EBJBBCGVG 067 527 000 Local 20,986 77 19,537 12 1,449 65 1,449 65




Base 20,986 77

19,537 12

000 1,449 65
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Base Currency’ USD - US DOLLAR

Fund AssetID Security Name Security Descnption Matunty Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr Gn/lLs Net GniLs
05CJ 610236101 MONRO MUFFLER BRAKE INC COMMON STOCK USD 01 20 Dec 2011 23 Dec 2011 100000C
114BLO01412 238 278 000 Local 10,948 81 9,712 44 1,236 37 1,236 37
Base 10,948 81 9,712 44 1,236 37 000 1,236 37
05CJ 610236101 MONRO MUFFLER BRAKE INC COMMON STOCK USD 01 21 Dec2011 27 Dec 2011 1 .00000C
1148LP00828 298 257 000 Local 10,335 05 8,97877 1,356 28 1,356 28
Base 10,335 05 8,97877 1,356 28 000 1,356 28
05CJ 610236101 MONRO MUFFLER BRAKE INC COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 100000C
114BLQ00511 352 261000 Local 10,543 06 9,118 52 1,424 54 1,424 54
Base 10,543 06 9,118 52 1,424 54 000 1,424 54
610236101 Total
Local 52,813 69 47,346 85 5,466 84 5,466 84
Base 52,813 69 47,346 85 5,466 84 000 5,466 84
05C5 61166W101 MONSANTO CO COMMON STOCK USD 01 22 Dec2011 28 Dec 2011 100000C
114BLP03053 315 730000 Local 51,359 47 57,343 40 -5,883 93 -5,983 93
Base 51,359 47 57,343 40 -5,983 93 000 -5,983 93
05C5 61166W101 MONSANTO CO COMMON STOCK USD 01 03 May 2012 08 May 2012 100000C
12ECJBBDS1C 455 375000 Local 28,571 39 29,457 22 -88583 -885 83
Base 28,571 39 29,457 22 -885 83 000 -885 83
61166W101 Total
Local 79,930 86 86,800 62 -6,869 76 -6,869 76
Base 79,930 86 86,800 62 -6,869 76 000 -6,869 76
05CN 626717102 MURPHY OIL CORF COMMON STOCK USD1 19 Apr2012 24 Apr 2012 100000C
12DO.JBBB6ZD 457 300000 Local 16,113 14 17,180 90 -1,067 76 -1,067 76
Base 16,113 14 17,180 90 -1,067 76 000 -1,067 76
; 05CN 626717102 MURPHY OIL CORF COMMON STOCK USD1 03 May 2012 08 May 2012 1 00000C
12EDJBBB4KZ 498 300000 Local 15,766 77 17,180 91 -1,414 14 -1,414 14
Base 15,766 77 17,180 91 -1,414 14 000 -1,41414
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Base Currency: USD - US DOLLAR
Fund AssetiD Security Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate
$SB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr Gr/Ls Net GnilLs
05CN 626717102 MURPHY OIL CORF COMMON STOCK UsSD1 04 May 2012 09 May 2012 100000C
12EEJBBCLSM 505 200000 Local 9,967 87 11,453 94 -1,486 07 -1,486 07
Base 9,967 87 11,453 94 -1,486 07 000 -1,486 07
05CN 62671710z MURPHY OIL CORF COMMON STOCK USD1 04 May 2012 09 May 2012 100000C
12EEJBBCLSP 507 1,000 00C Local 49,856 58 57,269 68 -7,41310 -7413 10
Base 49,856 58 57,269 68 -7,41310 000 -7,413 10
626717102 Total
Local 91,704 36 103,085 43 -11,381 07 -11,381 07
Base 91,704 36 103,085 43 -11,381 07 000 -11,381 07
05C6 62913F201 NIl HOLDINGS INC COMMON STOCK USD 001 01 Nov2011 04 Nov 2011 100000C




111MKA26896

05C6 62913F201
111MHO18010

05C6 62913F201
111MHO18012

62913F201 Total

05C5 62914B10C
12ECJBBD51Q

05C6 62985Q101
111MGM11569

Page 105

470

NIl HOLDINGS INC
550

NIl HOLDINGS INC
551

NIC INC
466

NALCO HOLDING CO
780

ihed, 201155

ACASNTTX

AT

5,200 00C Local 120,078 17
Base 120,078 17

COMMON STOCK USD 001
100 000 Local 3,668 34
Base 3,668 34

COMMON STOCK USD 001
500000 Local 18,281 39
Base 18,281 39
Local 142,027 90
Base 142,027 90

COMMON STOCK NPV
975000 Local 11,212 24
Base 11,212 24

COMMON STOCK USD 01
300000 Local 10,774 29
Base 10,774 28

74,620 35
74,620 35

1,435 01
1,43501

7,17503
717503

83,230 39
83,230 39

10,38375
10,383 75

6,508 94
6,508 94

45,457 82 45,457 82
45,457 82 000 45,457 82
19 Aug 2011 24 Aug 2011 1.00000C
2,23333 2,233 33
2,23333 000 2,23333
19 Aug 2011 24 Aug 2011 100000C
11,106 36 11,106 36
11,106 36 000 11,106 36
58,797 51 58,797 51
58,797 51 000 58,797 51
03 May 2012 08 May 2012 100000C

828 48 828 49
828 49 000 828 49
20 Jul 2011 25 Jul 2011 100000C

4,265 35 4,265 35
4,265 35 000 4,265 35
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Base Currency. USD - US DOLLAR

Fund AssetID Security Name Securlty Description Matunty Date Rate Trd Date Stl Date Sell Rate
58B Trade ID tot Shares/Par Principal Net Cost Security Gnils Curr Gn/Ls Net Gn/Ls
05C6 62985Q101 NALCO HOLDING CO COMMON STOCK USD 01 20 Jul 2011 25 Jul 2011 1.00000C
111MGM11571 781 300000 Local 10,809 51 6,508 94 4,300 57 4,300 57
Base 10,809 51 6,508 94 4,300 57 000 4,30057
05C6 62985Q101 NALCO HOLDING CO COMMON STOCK USD 01 20 Jul 2011 25 Jul 2011 1.00000C
111MGM11573 782 7,650 00C Local 274,919 65 165,978 04 108,941 61 108,941 61
Base 274,919 65 165,978 04 108,941 61 000 108,941 61
62985Q101 Total
Local 296,503 45 178,995 92 117,507 53 117,507 53
Base 296,503 45 178,995 92 117,507 53 000 117,507 53
05CJ 635309107 NATIONAL CINEMED!IA INC COMMON STOCK USD 01 20 Dec 2011 23 Dec 2011 1.00000C
114BLO01440 266 926 000 Local 11,213 92 14,658 42 -3,444 50 -3,444 50
Base 11,21392 14,658 42 -3,444 50 000 -3,444 50
05CJ 635309107 NATIONAL CINEMEDIA INC COMMON STOCK USD 01 21 Dec 2011 27 Dec 2011 1.00000C
114BLP00851 321 861000 Local 10,481 94 13,629 48 -3,147 54 -3,147 54
Base 10,481 94 13,629 48 -3,147 54 000 -3,147 54
05CJ 635309107 NATIONAL CINEMEDIA INC COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 1 00000C
114BLQ00540 381 873000 Local 10,660 34 13,81943 -3,159 09 -3,159 09
Base 10,660 34 13,81943 -3,159 09 000 -3,159 09
05CJ 635309107 NATIONAL CINEMEDIA INC COMMON STOCK USD 01 23Jan 2012 26 Jan 2012 1 00000C
124BA000872 501 336 000 Local 4,477 82 5,318 82 -841 00 -841 00
Base 4,477 82 5,318 82 -841 00 000 -841 00
05CJ 635309107 NATIONAL CINEMEDIA INC COMMON STOCK USD 01 24 Jan 2012 27 Jan 2012 1 00000C
124BAP00877 509 205000 Local 2,749 81 3,245 11 -495 30 -495 30
Base 2,749 81 3,245 11 -495 30 000 495 30
05CJ 635309107 NATIONAL CINEMEDIA INC COMMON STOCK USD 01 25Jan 2012 30 Jan 2012 1.00000C
124BAQ01461 519 215000 Local 2,911 04 3,403 41 -492 37 -492 37
Base 2,911 04 3,403 41 -492 37 000 492 37
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Base Currency. USD - US DOLLAR

Fund AssetiD Security Name Security Descnption Matunty Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security GnfLs Curr Gnll.s Net Gn/Ls
05CJ 635309107 NATIONAL CINEMEDIA INC COMMON STOCK USD 01 26 Jan 2012  31Jan 2012 1 00000C
124BAR01029 526 132000 Local 1,791 44 2,089 54 -298 10 -298 10
Base 1,791 44 2,089 54 -298 10 000 -298 10
05CJ 635309107 NATIONAL CINEMEDIA INC COMMON STOCK USD 01 27 Jan 2012 01 Feb 2012 1 00000C
124BAS00764 532 292000 Local 3,928 28 4,622 31 694 03 -694 03
Base 3,928 28 4,622 31 -694 03 000 -694 03
05CJ 635309107 NATIONAL CINEMEDIA INC COMMON STOCK USD 01 30Jan 2012 02 Feb 2012 1 00000C
124BAT01056 537 196 000 Local 2,607 78 3,10265 -494 87 -494 87
Base 2,607 78 3,102 65 -494 87 000 -494 87
05CJ 635309107 NATIONAL CINEMEDIA INC COMMON STOCK USD 01 09 Feb 2012 14 Feb 2012 1 00000C
124B8H00832 589 27 000 Locat 377 50 427 41 -49 91 4991
Base 377 50 427 41 -49 91 000 -49 91
05CJ 635309107 NATIONAL CINEMEDIA INC COMMON STOCK USD 01 09 Feb 2012 14 Feb 2012 1 00000C
124BBH00836 595 948 000 Local 13,238 56 15,006 67 -1,768 1 -1,768 11
Base 13,238 56 15,006 67 -1,768 11 000 -1,768 11
05CJ 635309107 NATIONAL CINEMEDIA INC COMMON STOCK USD 01 13 Feb 2012 16 Feb 2012 1 00000¢C
124BBJ01144 607 175000 Local 2,446 52 2,770 22 -32370 -32370
Base 2,446 52 2,770 22 -32370 000 -32370
05CJ 635309107 NATIONAL CINEMEDIA INC COMMON STOCK USD 01 14 Feb 2012 17 Feb 2012 1 00000¢C
124BBK01260 613 649000 Local 9,080 82 10,273 55 -1,19273 -1,19273
Base 9,080 82 10,273 55 -1,19273 000 -1,19273
05CJ 635309107 NATIONAL CINEMEDIA INC COMMON STOCK USD 01 15Feb2012 21 Feb 2012 1 00000¢C
124BBL00900 619 608 000 Local 9,053 56 9,624 53 -570 97 -570 97
Base 9,053 56 9,624 53 -570 97 000 -570 97
05CJ 635309107 NATIONAL CINEMEDIA INC COMMON STOCK USD 01 16 Feb 2012 22 Feb 2012 1 00000C
124BBM01095 622 505 000 Local 7.605 97 7.994 06 -388 09 -388 09
Base 7,605 97 7,994 06 -388 09 000 -388 09
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Fund AssetlID Security Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr Gn/Ls Net Gn/Ls
05CJ 635309107 NATIONAL CINEMEDIA INC COMMON STOCK USD 01 17 Feb 2012 23 Feb 2012 1 00000C
124BBN00866 625 84 000 Local 1,246 28 1,328 71 -8343 8343
Base 1,246 28 1,329 71 -8343 000 -8343
05CJ 635309107 NATIONAL CINEMEDIA iNC COMMON STOCK USD 01 17 Feb 2012 23 Feb 2012 1 00000C
124BBN00867 626 355000 Local 5,29145 6,619 59 -328 14 -328 14
Base 5,29145 5,619 59 -328 14 000 -328 14
05CJ 635309107 NATIONAL CINEMEDIA INC COMMON STOCK USD 01 21Feb2012 24 Feb 2012 1 00000C
124B8B0O01028 630 270 000 Local 4,009 96 4,27405 -264 09 -264 09
Base 4,009 96 4,274 05 -264 09 000 -264 09
05CJ 635309107 NATIONAL CINEMEDIA INC COMMON STOCK USD 01 22 Feb 2012 27 Feb 2012 1 00000C
124BBP01733 637 254 000 Local 3,716 74 4,02077 -304 03 -304 03
Base 3,716 74 4,02077 -304 03 000 -304 03
05CJ 635309107 NATIONAL CINEMEDIA INC COMMON STOCK USD 01 23 Feb 2012 28 Feb 2012 1 00000C
124BBQ00921 647 496 000 Local 7,220 98 7.851 59 -630 61 -630 61
Base 7,220 98 7,851 59 -630 61 000 -630 61
05CJ 635309107 NATIONAL CINEMEDIA INC COMMON STOCK USD 01 24 Feb 2012 29 Feb 2012 1 00000C
12488R01102 656 632000 Local 9,093 17 10,004 45 -911 28 -91128




635309107 Total

05CN 637071101
124BBP00456

05C6 63934E108
111MJT18596
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2011

NATIONAL OILWELL VARCO INC

296

NAVISTAR INTERNATIONAL CORF

267

Base 9,093 17

Local 123,203 88

Base 123,203 88
COMMON STOCK USD 01

100 000 Local 8,608 09

Base 8,608 09

COMMON STOCK USD 1
2,200 00C Local 97,302 81
Base 97,302 81

10,004 45

143,08577
143,085 77

6,811 41
6,811 41

145,857 83
145,857 83

-911 28

-19,881 89
-19,881 8¢

22 Feb 2012 27 Feb 2012

1,796 68
1,796 68

28 Oct 2011
-48,555 02
48,555 02

Ompos
10

T o A ey s 2 E2E

000 -91128
-19,881 89

000 -19,881 89
100000C

1,796 68

000 1,796 68

02 Nov 2011 1 .00000C
-48,555 02

000 48,555 02
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Base Currency: USD - US DOLLAR

Fund AssetiD Security Name Secunty Description Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr Gn/Ls Net Gn/Ls
05C6 63934E10€ NAVISTAR INTERNATIONAL CORF  COMMON STOCK USD 1 01 Nov 2011 04 Nov 2011 100000C
111MKA26819 459 2,350 00C Local 95,717 65 155,802 69 -60,085 04 -60,085 04
Base 95,717 65 155,802 69 -60,085 04 000 60,085 04
05C6 63934E10€ NAVISTAR INTERNATIONAL CORF COMMON STOCK USD 1 02 Sep 2011 08 Sep 2011 100000C
111MIB26320 646 500 000 Local 19,815 81 33,149 51 -13,333 70 -13,333 70
Base 19,815 81 33,149 51 -13,33370 000 -13,333 70
63934E108 Total
Local 212,836 27 334,810 03 -121,97376 -121,97376
Base 212,836 27 334,810 03 -121,97376 000 -121,97376
05C6 640268108 NEKTAR THERAPEUTICS COMMON STOCK USD 0001 28 Oct2011 02 Nov 2011 1.00000C
111MJT20318 307 8,000 00C Local 44,725 54 87,142 50 -42,416 96 -42,416 96
Base 44,725 54 87,142 50 -42,416 96 000 -42,416 96
05C6 640268108 NEKTAR THERAPEUTICS COMMON STOCK USD 0001 01 Nov 2011 04 Nov 2011 1.00000C
111MKA26897 471 6,150 00C Local 32,446 77 66,990 80 -34,544 03 -34,544 03
Base 32,446 77 66,990 80 -34,544 03 000 -34,544 03
640268108 Total
Local 77,172 31 154,133 30 -76,960 99 -76,960 99
Base 7717231 154,133 30 -76,960 99 000 -76,960 9%
05C4 67458910¢ OCCIDENTAL PETROLEUM CORP COMMON STOCK USD 2 28 Dec 2011 29 Dec 2011 100000C
114BLT00738 197 3,746 00C Local 347,491 01 268,773 30 78,717 71 7871771
Base 347,491 01 268,773 30 78,717 71 000 nNMTN
05CJ 675232102 OCEANEERING INTL INC COMMON STOCK USD 2& 20 Dec 2011 23 Dec 2011 1.00000C
1148LO01418 244 336 000 Local 15,571 99 7.97877 7,593 22 7,593 22
Base 15,671 99 797877 7,593 22 000 7,593 22
05CJ 675232102 OCEANEERING INTL INC COMMON STOCK USD 2¢ 21Dec2011 27 Dec 2011 1 00000C
114BLP00832 302 319000 Local 14,742 29 7,57508 7,167 21 7,167 21
Base 14,742 29 7,57508 7,167 21 000 7,167.21
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05CJ 67523210z
114BLQ00516

05CJ 67523210z
124BBT01507

05CJ 67523210z
12DHJBBB7S7

05CJ 675232102
12D1JBBCKJD

05CJ 675232102
12DJJBBCDCC

675232102 Total

05C6 67958010C
111MJU14734

05C6 67958010C
111MJU19772

679580100 Total

LR ¥ =
s/ loe

OCEANEERING INTL INC
357

OCEANEERING INTL INC
674

OCEANEERING INTL INC
786

OCEANEERING INTL INC
792

OCEANEERING INTL INC
798

OLD DOMINION FREIGHT LINE

353

OLD DOMINION FREIGHT LINE

387

v
A

<3

COMMON STOCK USD 2&

323000 Local 15,067 14
Base 15,067 14
COMMON STOCK USD 25
553000 Local 30,348 59
Base 30,348 59
COMMON STOCK USD 25
686 000 Local 35,753 51
Base 35,753 51

COMMON STOCK USD 2&

643000 Local 33,067 90
Base 33,067 90

COMMON STOCK USD 25
476 000 Local 24,893 38
Base 24,893 38
Local 169,444 80
Base 168,444 80

COMMON STOCK USD 1

2,300 00C Local 85,745 80
Base 85,745 80

COMMON STOCK USD 1
1,500 00C Local 55,817 37
Base 55,817 37
Local 141,563 17
Base 141,563 17

767007
767007

1313173
13,13173

16,289 99
16,289 99

15,268 89
15,268 89

11,303 26
11,303 26

79,217 79
79,217 79

77,221 69
77,221 69

50,361 97
50,361 97

127,583 66
127,583 66

22 Dec 2011
7,397 07
7,397 07
28 Feb 2012
17,216 86
17,216 86
10 Apr 2012
19,463 52
19,463 52
11 Apr 2012
17,799 01
17,799 01
12 Apr 2012
13,590 12
13,590 12

90,227 01
90,227 01

31 Oct 2011
8,524 11
8,524 11

31 Oct 2011
5,455 40
5,455 40

13,979 51
13,979 51

28 Dec 2011 100000C
7.397 07

000 7.397 07

02 Mar 2012 1.00000C
17,216 86

000 17,216 86

13 Apr 2012 1.00000C
19,463 52

000 19,463 52

16 Apr 2012 100000C
17,799 01

000 17,798 01

17 Apr 2012 100000C
13,580 12

000 13,590 12
90,227 01

000 90,227 01

03 Nov 2011 1.00000C
8,524 11

000 8,524 11

03 Nov 2011 100000C
5,455 40

o000 5,455 40
13,979 51

000 13,979 51
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Base Currency’ USD - US DOLLAR

Fund AssetID Security Name Security Description Maturity Date Rate Trd Date St! Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr Gn/Ls Net Gn/Ls
05CN 680665205 OLIN CORP COMMON STOCK USD1 21 Mar 2012 26 Mar 2012 1.00000C
124BCP00198 380 300000 Local 6,363 30 6,458 49 -85 19 -95 19
- ° Base 6,363 30 6,458 49 -85 19 000 -95 19
05CN  68066520% OLIN CORP COMMON STOCK USD1 21 Mar 2012 26 Mar 2012 1.00000C
124BCP00199 381 500 000 Local 10,613 05 10,764 14 -151 09 -151 09
Base 10,613 05 10,764 14 -151 09 000 -151 09
05CN 68066520% OLIN CORP COMMON STOCK USD1 21 Mar 2012 26 Mar 2012 1 00000C
124BCP00200 382 500 000 Local 10,618 30 10,764 14 -144 84 -144 84
Base 10,619 30 10,764 14 -144 84 000 -144 84
05CN 68066520% OLIN CORP COMMON STOCK USD1 01 May 2012 04 May 2012 100000C
12EBJBBB7BC 483 900 000 Local 18,788 15 19,375 46 -587 31 -587 31
Base 18,788 156 19,375 46 -587 31 000 -587 31
05CN 68066520% OLIN CORP COMMON STOCK USD1 01 May 2012 04 May 2012 1.00000C
12EBJBBB7BF 485 1,400 00C Local 29,103 80 30,139 61 -1,035 81 -1,035 81
Base 29,103 80 30,139 61 -1,035 81 000 -1,035 81

680665205 Total
Local 75,487 60 77,501 84 -2,014 24 -2,014 24
o Base 75,487 60 77,501 84 -2,014 24 000 -2,014 24
0SCN 68389X10% ORACLE CORP COMMON STOCK USD 01 23 May 2012 29 May 2012 1 00000C
12ERJBBBSJR 578 - 600000 Local 15,778 86 15,499 44 279 42 279 42
Base 15,778 86 15,499 44 279 42 000 279 42
05C4 690742101 OWENS CORNING COMMON STOCK USD 001 28 Dec 2011 23 Dec 2011 1.00000C
114BLT00739 198 4,625 00C Local 124,780 10 127,781 28 -3,001 18 -3,001 18
Base 124,780 10 127,781 28 -3,001 18 000 -3,001 18




05C6 690742101

OWENS CORNING COMMON STOCK USD 001 01 Nov 2011 04 Nov 2011 100000C
111MKA27128 492 7,800 00C Local 211,373 60 260,241 27 -48,867 67 -48,867 67
Base 211,373 60 260,241 27 -48,867 67 000 -48,867 67
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Base Currency: USD - US DOLLAR
Fund AssetID Security Name Secunty Description Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security GniLs Curr Gn/Ls Net Gr/Ls
05C6 690742101 OWENS CORNING COMMON STOCK USD 001 07 Jul 2011 12 Jul 2011 100000C
111MGD29892 540 100 000 Local 3,789 98 3,37997 41001 41001
Base 3,789 98 3,379 97 41001 000 41001
05C6 690742101 OWENS CORNING COMMON STOCK USD 001 07 Jut 2011 12 Jul 2011 100000C
111MGD29895 541 100 000 tocal 3,796 21 3,379 97 41624 416 24
Base 3,796 21 3,379 97 416 24 000 416 24
05C6 690742101 OWENS CORNING COMMON STOCK USD 001 07 Jul 2011 12 Jul 2011 100000C
111MGD29904 542 100 000 Local 3,796 05 337997 416 08 416 08
Base 3,796 05 337997 416 08 000 416 08
05C6 690742101 OWENS CORNING COMMON STOCK USD 001 07 Jul 2011 12 Jul 2011 100000C
111MGD29907 543 200000 Local 7,545 77 6,759 94 78583 78583
Base 7,54577 6,759 94 78583 000 785 83
05C6 690742101 OWENS CORNING COMMON STOCK USD 001 08 Jul 2011 13 Jul 2011 1 00000C
111MGE12160 545 100000 Local 3,731 14 3,378 97 35117 35117
Base 3,73114 337997 35117 000 35117
05C6 690742101 OWENS CORNING COMMON STOCK USD 001 08 Jul 2011 13 Jul 2011 100000C
111MGE12189 546 100 000 Local 3,738 92 3,37997 358 95 358 95
Base 3,738 92 3,37997 358 95 000 35895

690742101 Total
Local 362,551 77 411,682 34 -49,130 57 -49,130 57
Base 362,551 77 411,682 34 -49,130 57 000 -49,130 57
05C6 69333Y10¢ PF CHANG S CHINA BISTRO INC COMMON STOCK USD 001 28 Oct 2011 02 Nov 2011 100000C
111MJT18603 268 2,200 00C Local 68,227 94 71,007 76 -2,779 82 -2,779 82
Base 68,227 94 71,007 76 -2,779 82 000 -2,779 82
05C6 69333Y10€ PF CHANG S CHINA BISTRO INC COMMON STOCK USD 001 31 0c¢t2011 03 Nov 2011 100000C
111MJU11275 335 1,500 00C Local 47,396 98 48,414 38 -1,017 40 -1,017 40
- - - e —m - e - - —Base-- — 47,396 98 - 48,414 38 - -1,01740— - - - - 000 - 1,017 40
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Fund Asset D Security Name Securnity Description Maturity Date Rate Trd Date Stl Date Seli Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr Gn/Ls Net Gn/Ls
05C6 69333Y10¢ PF CHANG S CHINA BISTRO INC COMMON STOCK USD 001 31 0ct2011 03 Nov 2011 100000C
111MJU15830 369 1,350 00C Local 42,818 34 43,572 94 -754 60 -754 60

Base 42,818 34 43,572 94 -754 60 000 -754 60
69333Y108 Total

Local 158,443 26 162,995 08 -4,55182 4,551 82

Base 158,443 26 162,995 08 -4,55182 000 -4,551 82
05CB  69338070C PIMCO TOTAL RETURN FUND PIMCO TOTAL RETURN FUND INST 30 Aug 2011 31 Aug 2011 100000C
114BIC01450 349 363,636 364 Local 4,000,000 00 3,969,677 82 30,322 18 30,322 18




05C6 69344F10€
111MGR33610

05C6 69344F10¢
111MGR33612

05C6 69344F10€
111MGR33684

05C6 69344F10€
111MHH29830

05C6 69344F10€
111MHI118220

05C6 69344F10€
111MHI118222
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PMC SIERRA INC
123

PMC SIERRAINC
124

PMC SIERRAINC
125

PMC SIERRA INC
419

PMC SIERRA INC
434

PMC SIERRA INC
435

Base 4,000,000 00

COMMON STOCK USD 001
100 000 Local 728 98
Base 728 98

COMMON STOCK USD 001
100000 Local 73248
Base 73248

COMMON STOCK USD 001
100 000 Local 72998
Base 72998

COMMON STOCK USD 001
3,000 00C Local 16,293 28
Base 16,293 28

COMMON STOCK USD 001
3,700 00C Local 20,360 70
Base 20,360 70

COMMON STOCK USD 001
800 000 Local 446191
Base 446191

3,969,677 82

74161
741 61

74161
741 61

741 61
741 61

22,248 42
22,248 42

27,43872
27,43972

5,932 91
5,932 91

30,322 18

27 Jul 2011
-1263
-1263
27 Jul 2011
913
913
27 Jul 2011
-1163
-1163
10 Aug 2011
-5,955 14
-5,955 14
11 Aug 2011
-7.079 02
-7,079 02
11 Aug 2011
-1,471 00
-1,471 00

000 30,322 18

01 Aug 2011 100000C
-1263

000 -1263

01 Aug 2011 1 00000C
913

000 813

01 Aug 2011 1 00000C
-1163

000 -1163

15 Aug 2011 1.00000C
-5,955 14

000 -5,955 14

16 Aug 2011 100000C
-7,079 02

000 -7,079 02

16 Aug 2011 1 00000C
-1,471 00

000 -1,471 00
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Basa Currency: USD - US DOLLAR

Fund AssetID Security Name Security Description Maturlty Date Rate Trd Date Stl Date Seil Rate
S§SB Trade ID Lot Shares/Par Principal Net Cost Security GnilLs Curr Gn/Ls Net Gn/Ls
05C6 69344F10€ PMC SIERRA INC COMMON STOCK USD 001 11 Aug 2011 16 Aug 2011 1 00000C
111MHI29573 461 600 000 Local 3,305 93 4,449 68 -1,14375 -1,14375
Base 3,305 93 4,449 68 -1,14375 000 -1,14375
05C6 69344F10€ PMC SIERRA INC COMMON STOCK USD 001 11 Aug 2011 16 Aug 2011 1 00000C
111MHI29575 462 2,500 00C Local 13,872 48 18,540 35 -4,667 87 -4,667 87
Base 13,872 48 18,540 35 -4,667 87 000 -4,667 87
05C6 69344F10€ PMC SIERRA INC COMMON STOCK USD 001 11 Aug 2011 16 Aug 2011 100000C
111MHI129577 463 1,400 00C Local 7,793 51 10,382 60 -2,589 09 -2,589 08
Base 7,793 51 10,382 60 -2,589 09 000 -2,589 09
05C6 69344F10€ PMC SIERRA INC COMMON STOCK USD 001 11 Aug 2011 16 Aug 2011 1.00000C
111MHI36979 475 2,200 00C Local 12,253 76 16,315 51 -4,06175 -4,061 75
Base 12,253 76 16,315 51 4,061 75 000 -4,061 75
05C6 69344F10€ PMC SIERRA INC COMMON STOCK USD 001 11 Aug 2011 16 Aug 2011 1 00000C
111MHI36981 476 2,100 00C Local 11,713 36 15,573 90 -3,860 54 -3,860 54
Base 11,713 36 15,573 90 -3,860 54 000 -3,860 54
05C6 69344F10€ PMC SIERRAINC COMMON STOCK USD 001 11 Aug 2011 16 Aug 2011 1 00000C
111MHI36983 477 200 000 Local 1,122 21 1,483 23 -361 02 -361 02
Base 1,122 24 1,483 23 -361 02 000 -361 02
05C6 69344F10€ PMC SIERRA INC COMMON STOCK USD 001 11 Aug 2011 16 Aug 2011 1.00000C
111MH142986 485 3,100 00C Local 17,634 93 22,990 04 5,355 11 -5,355 11
Base 17,634 93 22,990 04 -5,355 11 000 -5,355 11
05C6 69344F10€ PMC SIERRA INC COMMON STOCK USD 001 12 Aug 2011 17 Aug 2011 1 00000C
111MHJ34692 502 7,900 00C Local 44,961 98 58,587 52 -13,625 54 -13,625 54
Base 44,961 98 58,587 52 -13,625 54 000 -13,625 54
05C6 69344F10€ PMC SIERRA INC COMMON STOCK USD 001 12 Aug 2011 17 Aug 2011 1 00000C
111MHJ34694 503 600 000 Local 3,432 41 4,449 69 -1,017 28 -1,017 28
Base 343241 4,449 69 -1,017 28 000 -1,017 28
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Base Currency: USD - US DOLLAR

Fund AssetiD Security Name Security Description Maturity Date Rate Trd Date St! Date Selt Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr Gnits Net Gn/Ls
05C6 69344F10€ PMC SIERRA INC COMMON STOCK USD 001 01 Sep 2011 07 Sep 2011 1 00000C
111MIA27309 633 1,900 00C Local 11,470 83 14,090 67 -2,619 84 -2,619 84
Base 11,47083 14,090 67 -2,61984 000 -2,619 84
05C6 69344F10€ PMC SIERRA INC COMMON STOCK USD 001 01 Sep 2011 07 Sep 2011 1 00000C
111MIA27310 634 3,200 00C Local 18,231 62 23,73165 -4,500 03 -4,500 03
Base 19,231 62 23,73165 -4,500 03 000 -4,500 03
05C6 69344F10€ PMC SIERRA INC COMMON STOCK USD 001 01 Sep 2011 07 Sep 2011 1.00000C
111MIA27311 635 1,400 00C Local 845191 10,382 60 -1,93069 -1,930 69
Base 8,45191 10,382 60 -1,93069 000 -1,930 69
05C6 69344F10€ PMC SIERRA INC COMMON STOCK USD 001 07 Sep 2011 12 Sep 2011 1.00000C
111MID26601 674 1,500 00C Local 8,709 58 11,124 21 -2,414 63 -2,414 63
Base 8,709 58 11,124 21 -2,414 63 000 -2,414 63
05C6 69344F10€ PMC SIERRAINC COMMON STOCK USD 001 07 Sep 2011 12 Sep 2011 1 00000C
111MID26632 675 3,200 00C Local 18,653 40 23,73165 -5,078 256 -5,078 25
Base 18,653 40 23,73165 -5,078 25 000 -5,078 25
05C6 69344F10€ PMC SIERRA INC COMMON STOCK USD 001 07 Sep 2011 12 Sep 2011 100000C
111MID26633 676 700 006 Local 4,082 11 5,191 30 -1,109 19 -1,109 19
Base 4,082 11 5,191 30 -1,109 19 000 -1,109 19
05C6 69344F10€ PMC SIERRAINC COMMON STOCK USD 001 07 Sep 2011 12 Sep 2011 1.00000C
111MID26634 677 1,000 00C Local 5,829 88 7.416 15 -1,586 27 -1,586 27
Base 5,829 88 7.416 15 -1,586 27 000 -1,586 27
05C6 69344F10€ PMC SIERRA INC COMMON STOCK USD 001 07 Sep 2011 12 Sep 2011 1 00000C
111MID26635 678 100 000 Local 582 43 741 61 -159 18 -159 18
Base 582 43 74161 -159 18 000 -159 18
05C6 69344F10€ PMC SIERRA INC COMMON STOCK USD 001 18 Jul 2011 21 Jul 2011 100000C
111MGK25210 683 900 000 Local 6,284 39 6,674 53 -390 14 -390 14
Base 6,284 39 6,674 53 -390 14 000 -390 14
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Base Currency* USD - US DOLLAR
Fund AssetID Security Name Security Description Matunty Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Princlpal Net Cost Security GnilLs Curr Gn/Ls Net Gn/Ls
05C6 69344F10€ PMC SIERRA INC COMMON STOCK USD 001 18 Jul 2011 21 Jul 2011 1 00000C
111MGK25212 684 500000 Local 3,47993 3,708 07 -228 14 -228 14
Base 3,47993 3,708 07 -228 14 000 -228 14
69344F106 Total
Local 246,173 98 317,410 84 -71,236 86 -71,236 86
Base 246,173 98 317,410 84 -71,236 86 000 -71,236 86
05CJ) 69366A10C PSS WORLD MEDICAL INC COMMON STOCK USD 01 01 May 2012 04 May 2012 1.00000C
12EBJBBCGWM 102 1,824 00C Local 43,275 24 47,517 53 4,242 29 -4,242 29
Base 43,27524 47,517 53 4,242 29 000 4,242 29
05CJ 69366A10C PSS WORLD MEDICAL INC COMMON STOCK USD 01 20 Dec 2011 23 Dec 2011 1.00000C
114BLO01451 277 1,356 00C Local 33,289 29 35,325 54 -2,036 25 -2,036 25
Base 33,288 29 35,325 54 -2,036 25 000 -2,036 25
05C) 69366A10C PSS WORLD MEDICAL INC COMMON STOCK USD 01 21 Dec 2011 27 Dec 2011 1.00000C
114BLP0O0861 331 1,244 00C Local 30,171 63 32,407 79 -2,236 16 -2,236 16
Base 30,17163 32,407 79 -2,236 16 000 -2,236 16




05CJ 69366A10C PSS WORLD MEDICAL INC COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 100000C
114BLQ0O0G550 391 1,263 00C Local 30,884 42 32,902 77 -2,018 35 -2,018 35
Base 30,884 42 32,902 77 -2,018 35 000 -2,018 35
69366A100 Total
Local 137,620 58 148,153 63 -10,533 05 -10,533 05
Base 137,620 58 148,153 63 -10,533 05 000 -10,533 05
05CJ 698354107 PANDORA MEDIA INC COMMON STOCK USD 0001 01 May 2012 04 May 2012 100000C
12EBJBBCGWX 111 3,684 00C Local 31,350 13 36,166 88 4,816 75 -4,816 75
Base 31,350 13 36,166 88 481675 000 4,816 75
05CJ 698354107 PANDORA MEDIA INC COMMON STOCK USD 0001 23 May 2012 28 May 2012 1.00000C
12ERJBBCBRL 199 1,734 00C Loca! 17,79564 17,023 18 772 46 77246
Base 17,795 64 17,023 18 772 46 000 772 46
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Base Currency: USD - US DOLLAR
Fund Asset!ID Secunty Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate
S$SB Trade ID Lot Shares/Par Principat Net Cost Security Gnit.s Curr Gn/Ls Net Gn/Ls
698354107 Total
Local 49,145 77 53,190 06 -4,044 29 -4,044 29
Base 49,14577 53,190 06 -4,044 29 000 -4,044 29
05CJ 705573102 PEGASYSTEMS INC COMMON STOCK USD 01 01 May 2012 04 May 2012 1 00000C
12EBJBBCGWJ 099 1,592 00C Local 61,634 48 43,412 50 18,221 98 18,221 98
Base 61,634 48 43,412 50 18,221 98 000 18,22198
05CJ 705573102 PEGASYSTEMS INC COMMON STOCK USD 01 20 Dec 2011 23 Dec 2011 1 00000C
114BLO01447 273 1,192 00C Locat 34,430 97 32,418 00 2,01297 2,01297
Base 34,430 97 32,418 00 2,01297 000 2,01297
05CJ 705573102 PEGASYSTEMS INC COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 1 00000C
114BLQ00559 400 2,22300C Local 62,954 80 60,457 39 2,497 41 2,497 41
Base 62,954 80 60,457 39 2,497 41 000 249741
05CJ 705573102 PEGASYSTEMS INC COMMON STOCK USD 01 04 Jan 2012 09 Jan 2012 1 00000C
124BAC00S06 417 130000 Local 3,693 56 3,635 52 158 04 158 04
Base 3,693 56 3,635 52 158 04 000 158 04
05CJ 705573102 PEGASYSTEMS INC COMMON STOCK USD 01 05 Jan 2012 10 Jan 2012 1 00000C
124BAD00576 421 269 000 Local 7,53274 7,315 81 21693 216 93
Base 7,53274 7.31581 216 93 000 216 93
05CJ 705573102 PEGASYSTEMS INC COMMON STOCK USD 01 06 Jan 2012 11 Jan 2012 1 00000C
124BAEC0501 424 99000 Local 2,700 09 2,69243 7 66 766
Base 2,700 09 2,69243 766 000 766
05CJ 705573102 PEGASYSTEMS INC COMMON STOCK USD 01 06Jan 2012 11 Jan 2012 100000C
124BAE00503 426 237000 Local 6,447 08 6,445 52 156 156
Base 6,447 08 6,445 52 156 000 156
05CJ 705573102 PEGASYSTEMS INC COMMON STOCK USD 01 09Jan 2012 12 Jan 2012 100000¢
124BAF00551 429 83000 Local 2,238 36 2,257 29 -18 93 -18 93
Base 2,238 36 2,257 29 -18 93 000 -1893
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| S$SB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr GnlLs Net GnjLs
05CJ 705573102 PEGASYSTEMS INC COMMON STOCK USD 01 11Jul 2011 14 Jul 2011 1 00000C
114BGG00825 497 534 000 Local 24,470 71 13,120 62 11,350 09 11,350 09
Base 24,470 71 13,120 62 11,350 09 000 11,350 09
05CJ 705573102 PEGASYSTEMS INC COMMON STOCK USD 01 12Jul2011 15 Jul 2011 1 00000¢
114BGHO0667 501 153 000 Local 6,843 08 3,759 28 3,083 80 3,083 80
Base 6,843 08 3,75928 3,083 80 000 3,08380
05CJ 705573102 PEGASYSTEMS INC COMMON STOCK USD 01 11 Aug2011 16 Aug 2011 1.00000C
114BHJ01143 679 220000 Local 9,452 75 5,405 50 4,047 25 4,047 25
Base 945275 5,405 50 4,047 25 000 4,047.25
05CJ 705573102 PEGASYSTEMS INC COMMON STOCK USD 04 11 Aug 2011 16 Aug 2011 1 00000C
114BHJ01144 682 455000 Local 19,602 79 11,179 55 8,423 24 8,42324
Base 19,602 79 11,179 55 842324 000 8,423 24
05CJ 705573102 PEGASYSTEMS INC COMMON STOCK USD 01 19 Aug 2011 24 Aug 2011 1 00000C
114BHP00649 712 1,206 00C Local 44,775 62 29,631 95 15,143 67 15,143 67
Base 44,775 62 29,63195 15,143 67 000 15,143 67
05CJ 705573102 PEGASYSTEMS INC COMMON STOCK USD 01 22 Aug 2011 25 Aug 2011 1.00000C
114BHQ00692 718 141000 Local 5,042 88 3,464 43 1,578 45 1,578 45
Base 5,042 88 3,464 43 1,578 45 000 1,578 45

705573103 Total
Local 291,819 91 225,095 79 66,724 12 66,724 12
Base 291,819 91 225,095 79 66,724 12 000 66,724 12
05C6 70788710% PENN WEST PETROLEUM LTD COMMON STOCK NPV 13Jul 2011 18Jul 2011 1.00000C
111MGH28567 579 400000 Local 9,07574 8,372 50 703 24 703 24
Base 9,07574 8,37250 703 24 000 703 24
05C6 70788710F PENN WEST PETROLEUM LTD COMMON STOCK NPV 13Ju 2011 18 Jul 2011 1 00000C
111MGH28569 580 100 000 Local 2,28523 2,003 13 192 10 192 10
Base 2,28523 2,093 13 192 10 000 192 10

Page 118 Prepared by State Street

Base Currency: USD - US DOLLAR

Fund AssetiD Security Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr GnilLs Net Gn/Ls
05C6 70788710% PENN WEST PETROLEUM LTD COMMON STOCK NPV 13 Jul 2011 18 Jul 2011 1 00000C
111MGH28574 581 100000 Local 2,286 74 2,09313 193 61 193 61

Base 2,286 74 2,093 13 193 61 000 193 61
05C6 70788710% PENN WEST PETROLEUM LTD COMMON STOCK NPV 14 Jul 2011 19 Jul 2011 1 00000C
111MGI26183 604 1,000 00C Local 22,238 67 20,931 25 1,307 42 1,307 42

Base 22,238 67 20,931 25 1,307 42 000 1,307 42
05C6 70788710% PENN WEST PETROLEUM LTD COMMON STOCK NPV 15 Jul 2011 20 Jul 2011 1 00000C
111MGJ30444 665 100000 Loca! 2,248 61 2,09313 15548 15548

Base 2,248 61 2,09313 155 48 000 155 48
05C6 70788710% PENN WEST PETROLEUM LTD COMMON STOCK NPV 15 Jul 2011 20 Jul 2011 1 00000C
111MGJ30446 666 300000 Local 6,71924 6,279 38 439 86 439 86

Base 6,719 24 6,279 38 439 86 000 439 86
05C6 70788710% PENN WEST PETROLEUMLTD COMMON STOCK NPV 18 Jul 2011 21 Jul 2011 1 00000C
111MGK27929 699 825000 Local 18,223 48 17,268 28 955 20 955 20

Base 18,223 48 17,268 28 955 20 000 955 20
05C6 70788710% PENN WEST PETROLEUM LTD COMMON STOCK NPV 18 Jul 2011 21 Jul 2011 1 00000C
111MGK27932 700 600000 Local 13,295 44 12,558 75 736 69 736 69

Base 13,295 44 12,558 75 736 69 000 736 69
05C6 70788710% PENN WEST PETROLEUM LTD COMMON STOCK NPV 19 Jul 2011 22 Jul 2011 1 00000C
111MGL26140 765 25000 Local 562 63 62328 3935 3935

Base 562 63 523 28 3935 000 3935
05C6 707887105 PENN WEST PETROLEUMLTD COMMON STOCK NPV 19 Jul 2011 22 Jul 2011 1 00000C
111MGL26141 766 1,00000C Local 22,505 36 20,93125 1,574 11 1,574 11




Base 22,505 36 20,93125 1,574 11 000 1,574 11
05C6 70788710 PENN WEST PETROLEUM LTD COMMON STOCK NPV 19 Jul 2011 22 Jul 2011 1 00000C
111MGL26143 767 300000 Local 6,748 04 6,279 38 468 66 468 66

Base 6,748 04 6,279 38 468 66 000 468 66
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Fund AssetlD Security Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Securnity Gn/Ls Curr Gn/Ls Net Gn/Ls
05C6 70788710 PENN WEST PETROLEUM LTD COMMON STOCK NPV 19Jul 2011 22 Jul 2011 1 00000C
111MGL26146 768 100000 Local 2,252 16 2,093 12 159 04 159 04
Base 2,252 16 2,093 12 159 04 000 159 04
707887105 Total
Local 108,441 34 101,516 58 6,924 76 6,924 76
Base 108,441 34 101,516 58 6,924 76 000 6,924 76
05C6 709317102 PENNYMAC MORTGAGE REIT USD 01 310ct2011 03 Nov 2011 1.00000C
111MJU18396 381 7,700 00C Local 133,162 01 145,077 76 -11,91575 -11,91575
Base 133,162 01 145,077 76 -11,91575 000 1191575
05C6 709317103 PENNYMAC MORTGAGE REIT USD 01 01Nov2011 04 Nov 2011 1.00000C
111MKA14262 423 5,825 00C Local 99,492 58 109,750 39 -10,257 81 -10,257 81
Base 99,492 58 109,750 39 -10,257 81 000 -10,257 81
708317103 Totai
Local 232,654 59 254,828 15 22,173 56 22,173 56
Base 232,654 59 254,828 15 -22,173 56 000 22,173 56
05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 22 Jul2011 27 Jul 2011 1.00000C
111MGO27116 082 1,000 00C  Local 3,374 93 9,549 44 6,174 51 6,174 51
Base 3,374 93 9,549 44 6,174 51 000 6,174 51
05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 29 Jul 2011 03 Aug 2011 1 00000C
111MGT27882 173 300 000 Local 95128 2,864 83 -1,91355 -1,91355
Base 95128 2,864 83 -1,81355 000 -1,91355
05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 01 Aug 2011 04 Aug 2011 1.00000C
111MHA28242 193 200000 Locat 598 98 1,909 89 -1,310 91 -1,310 91
Base 598 98 1,909 89 -1,31091 000 41,310 91
05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 01Aug2011 04 Aug 2011 1 00000C
111MHA28245 194 300 000 Local 91132 2,864 83 -1,953 51 1,953 51
Base 91132 2,864 83 -1,953 51 000 -1,953 51
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05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 04 Aug 2011 09 Aug 2011 100000C
111MHD36468 270 1,400 00C Local 362844 13,369 22 -9,74078 -9,740 78

Base 3,628 44 13,369 22 -9,74078 000 -9,740 78
05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 05 Aug 2011 10 Aug 2011 100000C
111MHE38489 298 300000 Local 607 60 2,864 83 -2,257 23 -2,257 23

Base 607 60 2,864 83 -2,257 23 000 -2,257 23
05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 05 Aug 2011 10 Aug 2011 1 00000C




111MHE38501 299 100000 Local 20273 954 94 -75221 =752 21

Base 20273 954 94 <752 21 000 -752 21

05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 08 Aug 2011 11 Aug 2011 100000C

111MHF33432 394 100000 Local 207 99 954 94 -746 95 -746 95

Base 207 99 954 94 -746 95 000 -746 95

05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 08 Aug 2011 11 Aug 2011 1 .00000C

111MHF33435 395 300000 Local 605 98 2,864 83 -2,258 85 -2,258 85

Base 605 98 2,864 83 -2,258 85 000 2,258 85

05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 09 Aug 2011 12 Aug 2011 100000C

111MHG44621 415 1,000 00C Local 1,91986 9,549 45 -7,629 59 -7,629 59

Base 1,919 86 9,549 45 -7,629 59 000 -7,629 59

05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 10 Aug 2011 15 Aug 2011 1.00000C

111MHH40030 421 700000 Local 132976 6,684 61 -5,354 85 -5,354 85

Base 132976 6,684 61 -5,354 85 000 -5,354 85

05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 11 Aug 2011 16 Aug 2011 1.00000C

111MHI39409 479 700 000 Local 1,346 07 6,684 61 -5,338 54 -5,338 54

Base 1,346 07 6,684 61 -5,338 54 000 +5,338 54

05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 22 Jun 2011 27 Jun 2011 1.00000C

111MFP27161 489 100000 Local 360 96 954 94 -593 98 -593 98

Base 360 96 954 94 -593 98 000 -593 98
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05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 22 Jun 2011 27 Jun 2011 1.00000C

111MFP27163 490 100 000 Local 360 87 954 94 -594 07 -594 07

Base 360 87 954 94 -594 07 000 -594 07

05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 22 Jun 2011 27 Jun 2011 100000C

111MFP27178 491 100000 Local 36078 954 94 -594 16 -594 16

Base 360 78 954 94 -594 16 000 -594 16

05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 22 Jun 2011 27 Jun 2011 1 00000C

111MFP27180 492 200000 Local 725 40 1,909 89 -1,184 49 -1,184 49

. i Base 72540 1,909 89 -1,184 49 000 -1,184 49

05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 23 Jun 2011 28 Jun 2011 1.00000C

111MFQ23109 496 100 000 Local 349 16 954 94 -605 78 -60578

Base 34916 954 94 -605 78 000 -60578

05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 23 Jun 2011 28 Jun 2011 1.00000C

111MFQ23111 497 400 000 Local 139925 381978 -2,420 53 -2,420 53

Base 1,399 25 3,81978 -2,420 53 000 -2,420 53

05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 23Jun 2011 28 Jun 2011 100000C

111MFQ23113 498 200000 Local 696 76 1,909 89 -1,21313 -1,213 13

Base 696 76 1,909 89 -1,21313 000 -1,21313

05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 23 Jun 2011 28 Jun 2011 100000C

111MFQ23117 499 100 000 Local 349 00 954 94 -605 94 -605 94

Base 348 00 954 94 -605 94 000 -605 94

05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 23Jun 2011 28 Jun 2011 100000C

111MFQ23119 500 200000 Local 699 22 1,909 89 -1,210 67 -1,210 67

Base 699 22 1,909 89 -1,210 67 000 -1,210 67

05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 12 Aug 2011 17 Aug 2011 100000C

111MHJ34650 501 600 000 Local 1,21155 5,729 67 4,518 12 4,518 12

Base 121155 572967 4,518 12 000 -4,518 12
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05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 27 Jun 2011 30 Jun 2011 100000C
111MFS30618 505 100 000 Local 37074 954 94 -584 20 -584 20
Base 37074 954 94 -584 20 000 -584 20
05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 27 Jun 2011 30 Jun 2011 100000C
111MFS30620 506 500 000 Local 1,823 61 477472 -2,951 11 -2,951 11
Base 1,823 61 4,774 72 -2,951 1 000 -2,951 11
05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 27 Jun 2011 30 Jun 2011 1.00000C
111MFS30622 507 600 000 Local 2,20345 5,729 66 -3,526 21 -3,526 21
Base 2,203 45 5,729 66 -3,526 21 000 -3,526 21
05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 15 Aug 2011 18 Aug 2011 1 00000C
111MHK24498 507 400 000 Local 800 14 3,81978 -3,01964 -3,019 64
Base 800 14 3,81978 -3,01964 000 -3,019 64
05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 16 Aug 2011 19 Aug 2011 1 00000C
111MHL30000 517 425000 Local 840 59 4,058 51 -3,217 92 -3.217 92
Base 840 59 4,058 51 -3,217 92 000 -3,217 92
05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 30 Jun 2011 06 Jul 2011 100000C
111MFV31232 518 400 000 Local 1,489 97 3,81978 -2,329 81 -2,329 81
Base 1,489 97 3,81978 -2,329 81 000 -2,329 81
05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 08 Jul 2011 13 Jul 2011 100000C
111MGE26583 556 700 000 Loca! 2,428 85 6,684 61 4,255 66 4,255 66
Base 2,428 95 6,684 61 -4,255 66 000 4,255 66
05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 08 Jul 2011 13 Jul 2011 100000C
111MGE26585 557 800000 Local 2,799 94 7,639 55 -4,83961 4,839 61
Base 2,799 94 7,639 55 4,839 61 000 -4,839 61
05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 14 Jul 2011 19 Jul 2011 1 00000C
111MGI26916 610 200000 Local 684 62 1,909 89 -1,225 27 -1,225 27
Base 684 62 1,909 89 -1,22527 000 -1,22527
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05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 14 Jul 2011 19 Jul 2011 1 00000C
111MGI26918 611 800 000 Local 2,75570 7,639 55 -4,883 85 4,883 85
Base 2,755 70 7,639 55 -4,883 85 000 4,883 85
05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 14 Jul 2011 19 Jul 2011 100000C
111MGI26924 612 100000 Local 342 18 954 94 61276 61276
Base 342 18 954 94 -61276 000 61276
05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 19 Jul 2011 22 Jut 2011 1 00000C
111MGL24448 742 200 000 Local 643 08 1,909 89 -1,266 81 -1,266 81
Base 643 08 1,909 89 -1,266 81 000 -1,266 81
05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 19Jul 2011 22 Jul 2011 1 00000C
111MGL24450 743 500 000 Local 1,611 01 4,77472 -3,16371 -3,163 71
Base 1,611 01 477472 -3,163 71 000 -3,163 71
05C6 70960010C PENSON WORLDWIDE INC COMMON STOCK USD 01 19Jul 2011 22 Jul 2011 1 00000C
111MGL24453 744 400000 Local 1,290 17 381978 -2,529 61 -2,529 61




709600100 Total

05C6 71270410¢

111MJT18584

05C6 71270410%
111MJU15827

05C6 71270410¢
111MJU31359

Page 124

Base 1,290 17
Local 42,282 04
Base 42,282 04

PEOPLE S UNITED FINANCIAL COMMON STOCK USD 01
265 8,200 00C Local 105,370 43
Base 105,370 43

PEOPLE S UNITED FINANCIAL COMMON STOCK USD 0t
368 4,300 00C Local 55,482 26
Base 55,482 26

PEOPLE S UNITED FINANCIAL COMMON STOCK USD 01
410 3,650 00C Local 46,668 00
Base 46,668 00

381978 -2,529 61

139,660 56 -97,378 52

139,660 56 -97,378 52
28 Oct 2011

128,679 03 -23,308 60

128,679 03 -23,308 60
31 Oct 2011

67,478 02 -11,99576

67,478 02 -11,99576
31 Oct 2011

57,277 86 -10,609 86

57,277 86 -10,609 86

000 -2,529 61
-97,378 52

000 -97,378 52

02 Nov 2011 1 00000C
-23,308 60

000 -23,308 60

03 Nov 2011 1.00000C
-11,98576

000 -11,995 76

03 Nov 2011 100000C
-10,609 86

000 -10,609 86

Prepared by State Street

Base Currency: USD - US DOLLAR

Fund AssetID Security Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate
S$SB Trade ID Lot Shares/Par Princlpal Net Cost Security Gn/Ls Curr Gnils Net Gn/Ls
712704105 Total
Local 207,520 69 253,434 91 45,914 22 45,914 22
Base 207,520 69 253,434 91 45,914 22 000 45,914 22
05C4 713448108 PEPSICO INC COMMON STOCK USD 017 28 Dec 2011 29 Dec 2011 1 00000C
114BLT00740 199 2,497 00C Local 164,764 37 122,257 00 42,507 37 42,507 37
Base 164,764 37 122,257 00 42,507 37 000 42,507 37
05C6 71649510€ PETROHAWK ENERGY CORP COMMON STOCK USD 001 15 Jul 2011 20 Jul 2011 1 00000C
111MGJ29708 631 2,950 00C Local 112,807 31 53,753 40 59,053 91 59,053 91
Base 112,807 31 53,753 40 59,053 91 000 59,053 91
05C6 71649510€ PETROHAWK ENERGY CORP COMMON STOCK USD 001 15 Jul 2011 20 Jul 2011 1.00000C
111MGJ29711 632 2,000 00C Local 76,488 72 36,442 9% 40,04573 40,045 73
Base 76,488 72 36,442 99 40,045 73 000 40,04573
05C6 71649510€ PETROHAWK ENERGY CORP COMMON STOCK USD 001 15 Jul 2011 20 Jul 2011 1.00000C
111MGJ28713 633 1,000 00C Local 38,269 26 18,221 49 20,047 77 20,047 77
Base 38,269 26 18,221 49 20,047 77 000 20,047 77
_05C6 71649510¢ PETROHAWK ENERGY CORP COMMON STOCK USD 001 - 15 Jul 2011 20 Jut 2011 1 00000C
111MGJ29715 634 1,700 00C Local 64,955 92 30,976 54 33,979 38 33,979 38
Base 64,955 92 30,976 54 33,979 38 000 33,879 38
716495108 Total
Local 292,521 21 139,394 42 153,126 79 153,126 79
Base 292,521 21 139,394 42 153,126 79 000 153,126 79
05C4 717081102 PFIZER INC COMMON STOCK USD 0¢ 28 Dec 2011 29 Dec 2011 100000C
114BLT00741 200 7,450 00C Local 159,985 67 133,389 58 26,596 09 26,596 08
Base 158,985 67 133,389 58 26,596 09 000 26,596 09
05CJ  73172K104 POLYCOM INC COMMON STOCK USD 000£ 21Jun 2011 24 Jun 2011 100000C
114BFP00720 456 686 000 Local 40,297 40 16,432 67 23,864 73 23,864 73
Base 40,297 40 16,432 67 23,864 73 000 23,864 73
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05CJ  73172K104 POLYCOM INC COMMON STOCK USD 000£ 05 Jul 2011 08 Jul 2011 1 00000C
114BGC00602 485 1,086 00C Local 35,044 97 13,007 20 22,037 77 22,037 77
Base 35,044 97 13,007 20 22,037 77 000 22,037 77
05CJ 73172K104 POLYCOM INC COMMON STOCK UsD 000¢ 21 Jul 2011 26 Jul 2011 1 00000C
114BG0O01186 550 1,78500C Local 51,692 77 21,379 25 30,313 52 30,313 52
Base 51,69277 21,379 25 30,313 52 000 30,313 52
05CJ 73172K104 POLYCOM INC COMMON STOCK USD 000£ 22 Jul 2011 27 Jul 2011 1 00000C
114BGP02597 562 3,881 00C Local 118,141 56 46,483 38 71,658 17 71,658 17
Base 118,141 56 46,483 39 71,658 17 000 71,658 17
73172K104 Total
Local 245,176 70 97,302 51 147,874 18 147,874 19
Base 245,176 70 97,302 51 147,874 18 000 147,874 19
05CS 737551107 POTASH CORP OF SASKATCHEWAN COMMON STOCK NPV 22 Dec 2011 28 Dec 2011 1 00000C
114BLP03069 331 2,32500C Local 98,464 87 97,569 29 895 58 895 58
Base 98,464 87 97,569 29 895 58 000 89558
05C5 73755L107 POTASH CORP OF SASKATCHEWAN COMMON STOCK NPV 03 May 2012 08 May 2012 1 00000C
12ECJBBD510 474 1,060 COC Local 46,050 34 44,483 20 1,567 14 1,567 14
Base 46,050 34 44,483 20 1,567 14 000 1,567 14
73755L107 Total
Local 144,515 21 142,052 49 2,462 72 2,46272
Base 144,515 21 142,052 49 2,462 72 000 2,46272
05C4 74144T108 T ROWE PRICE GROUP INC COMMON STOCK USD 2 28 Dec 2011 29 Dec 2011 1 060000C
114BLT00742 201 2,020 00C Local 113,871 07 99,405 87 14,465 20 14,465 20
Base 113,871 07 99,405 87 14,465 20 000 14,465 20
05C5 741447108 T ROWE PRICE GROUP INC COMMON STOCK USD 2 22 Dec2011 28 Dec 2011 1 00000C
114BLP03068 330 2,22500C Local 126,584 04 51,373 80 75,210 24 75,210 24
Base 126,584 04 51,373 80 75,210 24 000 75,210 24
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05C5 741447108 T ROWE PRICE GROUP INC COMMON STOCK USD 2 03 May 2012 08 May 2012 1 00000C
12ECJBBDS1T 469 1,010 00C Local 62,426 80 23,320 24 39,106 56 39,106 56
Base 62,426 80 23,320 24 39,106 56 000 39,106 56
741447108 Total
Local 302,881 91 174,099 91 128,782 00 128,782 00
Base 302,881 91 174,098 91 128,782 00 000 128,782 00
05CJ 74151110¢ PRICESMART INC COMMON STOCK USD 0001 01 May 2012 04 May 2012 1 00000C
12EBJBBCGTZ 052 149000 Local 12,149 63 11,687 08 462 55 462 55
Base 12,149 63 11,687 08 462 55 000 462 55
05CN 744320102 PRUDENTIAL FINANCIAL iNC COMMON STOCK USD 01 31 May 2012 05 Jun 2012 1 00000C
12FAJBBDHWY 603 300000 Local 13,898 26 15,437 85 -1,538 59 -1,5639 59
Base 13,898 26 15,437 85 -1,539 59 000 -1,539 59
05C6 74733Vv10C QEP RESOURCES INC COMMON STOCK USD 01 28 Jul 2011 02 Aug 2011 1 00000C
111MGS24991 132 800 000 Local 35,120 12 29,535 41 5,584 71 5,584 71
Base 35,120 12 29,535 41 5,584 71 000 5,584 71
05C6 74733V10C QEP RESOURCES INC COMMON STOCK USD 01 28 0ct2011 02 Nov 2011 1 00000C
111MJT18604 269 2,900 00C Local 105,745 59 107,065 86 1,32027 -1,32027
Base 105,745 59 107,065 86 -1,320 27 000 -1,320 27
05C6 74733v10C QEP RESOURCES INC COMMON STOCK USD 01 04 Aug 2011 09 Aug 2011 1 00000C
111MHD37066 283 900 000 Local 36,278 66 33,227 34 3,051 32 3,05132
Base 36,278 66 33,227 34 3,051 32 000 3,051 32




05C6 74733vV10C
111MHD37068
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COMMON STOCK USD 01
500 000 Local 19,619 62
Base 19,619 62

COMMON STOCK USD 01
2,900 00C Local 99,622 36
Base 99,622 36

18,459 63
18,459 63

107,065 85
107,065 85

04 Aug 2011 09 Aug 2011 1.00000C

1,159 99 1,159 98
1,159 99 000 1,159 99
01 Nov2011 04 Nov 2011 1 00000C
-7,443 49 -7.443 49
-7,443 49 000 -7,443 49
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74733V100 Total
Local 296,386 35 295,354 09 1,032 26 1,032 26
Base 296,386 35 295,354 09 1,032 26 000 1,032.26
05C4 747525102 QUALCOMM INC COMMON STOCK USD 0001 28 Dec 2011 29 Dec 2011 1 00000C
114BLT00743 202 3,52500C Local 191,666 42 133,678 45 57,987 97 57,987 97
Base 191,666 42 133,678 45 57,987 97 000 57,987 97
05C5 747525102 QUALCOMM INC COMMON STOCK USD 0001 22 Dec 2011 28 Dec 2011 1 00000C
114BLP03075 337 3,11500C Local 168,520 13 104,726 08 63,794 05 63,794 05
Base 168,520 13 104,726 08 63,794 05 000 63,794 05
05C5 747525102 QUALCOMM INC COMMON STOCK USD 0001 03 May 2012 08 May 2012 1.00000C
12ECJBBD515 479 1,45500C Local 93 604 60 48,917 00 44 687 60 44,687 S0
Base 93,604 60 48,917 00 44,687 60 000 44,687 60
05CN 747525102 QUALCOMM INC COMMON STOCK USD 0001 09 May 2012 14 May 2012 1 00000C
12EHJBBB556 520 150 000 Local 9,35379 8,24376 1,110 03 1,11003
Base 9,353 79 8,243 76 1,110 03 000 1,110 03
747525103 Total
Local 463,144 94 295,565 29 167,579 65 167,579 65
Base 463,144 94 295,565 29 167,579 65 000 167,579 65
05CJ 747619104 QUANEX BUILDING PRODUCTS COMMON STOCK USD 01 01 May 2012 04 May 2012 1 00000C
12EBJBBCGWP 104 1,921 00C Local 35,960 31 26,753 76 9,206 55 9,206 55
Base 35,960 31 26,753 76 9,206 55 000 9,206 55
05CJ 747619104 QUANEX BUILDING PRODUCTS COMMON STOCK USD 01 10 May 2012 15 May 2012 1.00000C
12EIJBBCCHS 142 181000 Local 3,276 49 2,52079 756 70 75570
Base 3,276 49 2,52079 75570 000 75570
05CJ) 747619104 QUANEX BUILDING PRODUCTS COMMON STOCK USD 01 10 May 2012 15 May 2012 1 .00000C
12E1JBBCCHE 143 352000 Local 6,375 98 4,902 30 147368 1,47368
Base 6,37598 4,902 30 1,473 68 000 1,473 68
Page 128 Prepared by State Street
gizqugf
Base Currency USD - US DOLLAR
Fund AssetID Security Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr Gn/Ls Net Gn/Ls
05CJ) 747619104 QUANEX BUILDING PRODUCTS COMMON STOCK USD 01 11 May 2012 16 May 2012 1 .00000C
12EJJBBCV3X 146 613000 Local 11,164 49 8,537 26 2,627 24 2,627 24
Base 11,164 49 8,537 25 2,627 24 000 2,627.24
05CJ 747619104 QUANEX BUILDING PRODUCTS COMMON STOCK USD 01 14 May 2012 17 May 2012 100000C
12EKJBBDGZB 151 111000 Local 1,955 34 1,545 90 409 44 409 44




Base 1,955 34 1,545 90 409 44 000 409 44
05CJ 747619104 QUANEX BUILDING PRODUCTS COMMON STOCK USD 01 15 May 2012 18 May 2012 1.00000¢
12ELJBBCBPP 157 103 000 Local 1,79193 1,434 48 35745 35745

Base 1,79193 1,434 48 357 45 000 35745
05CJ 747619104 QUANEX BUILDING PRODUCTS COMMON STOCK USD 01 15May 2012 18 May 2012 1 60000C
12ELJBBCBPR 159 130 000 Local 2,275 63 1,810 51 46512 46512

Base 2,27563 1,810 51 465 12 000 465 12
05CJ 747619104 QUANEX BUILDING PRODUCTS COMMON STOCK USD 01 16 May 2012 21 May 2012 1 00000C
12EMJBBCBGN 164 132000 Local 2,276 76 1,838 36 438 40 43840

Base 2,276 76 1,838 36 438 40 000 438 40
05CJ 747619104 QUANEX BUILDING PRODUCTS COMMON STOCK USD 01 17 May 2012 22 May 2012 1.00000C
12ENJBBCCET 167 66 000 Local 1,070 49 919 18 15131 151 31

Base 1,070 49 91918 15131 000 151 31
05CJ 747619104 QUANEX BUILDING PRODUCTS COMMON STOCK USD 01 17 May 2012 22 May 2012 1.00000¢
12ENJBBCCEV 168 98 000 Local 1,585 81 1,364 85 230 96 23096

Base 1,595 81 1,364 85 230 95 000 230 96
05CJ 747619104 QUANEX BUILDING PRODUCTS COMMON STOCK USD 01 18 May 2012 23 May 2012 1 00000¢
12EOJBBCJNR 177 47 000 Local 75572 654 57 10115 10115

Base 75572 654 57 10115 000 10115
05CJ 747619104 QUANEX BUILDING PRODUCTS COMMON STOCK USD 01 20 Dec 2011 23 Dec 2011 1.00000C
114BLO01455 281 1,61300C Local 22,366 22 22,464 24 -98 02 -98 02

Base 22,366 22 22,464 24 -98 02 000 -98 02
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05CJ 747619104 QUANEX BUILDING PRODUCTS COMMON STOCK USD 01 21Dec 2011 27 Dec 2011 1 00000C
114BLP00865 335 1,480 00C Local 21,359 53 20,611 85 747 58 747 58

Base 21,358 53 20,611 95 747 58 000 747 58
05CJ 747618104 QUANEX BUILDING PRODUCTS COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 1.00000C
114BLQO0S55 396 1,502 00C tocal 22,223 61 20,918 35 1,305 26 1,305 26

Base 22,223 61 20,918 35 1,305 26 000 1,305 26
05CJ 747619104 QUANEX BUILDING PRODUCTS COMMON STOCK USD 01 18 Jan 2012 23 Jan 2012 1 00000C
124BAL0085_7 466 ) 148 000 Local 2,574 56 2,061 20 513 36 51336

Base 2,574 56 2,061 20 513 36 000 513 36
05CJ 747619104 QUANEX BUILDING PRODUCTS COMMON STOCK USD 01 18 Jan 2012 24 Jan 2012 1.00000C
124BAM01046 480 330 000 Local 5,646 22 4,595 91 1,050 31 1,050 31

Base 5,646 22 4,595 91 1,050 31 000 1,050 31
05CJ 747619104 QUANEX BUILDING PRODUCTS COMMON STOCK USD 01 20 Jan 2012 25 Jan 2012 1 00000C
124BAN00478 489 216 000 Locat 3,667 71 3,008 23 659 48 659 48

Base 3,667 71 3,008 23 659 48 000 659 48
05CJ 747619104 QUANEX BUILDING PRODUCTS COMMON STOCK USD 01 23 Jan 2012 26 Jan 2012 1 00000C
124BA000868 496 143000 Local 2,414 96 1,991 56 423 40 423 40

Base 2,414 96 1,991 56 423 40 000 423 40
05CJ 747619104 QUANEX BUILDING PRODUCTS COMMON STOCK USD 01 24 Jan 2012 27 Jan 2012 1 00000C
124BAP00876 508 194 000 Local 3,240 89 2,701 84 539 05 539 05

Base 3,240 89 2,701 84 539 05 000 53905
05CJ 747619104 QUANEX BUILDING PRODUCTS COMMON STOCK USD 01 25Jan 2012 30 Jan 2012 1 00000C
124BAQ01460 517 174 000 Local 2,929 02 2,423 30 50572 505 72

Base 2,929 02 2,423 30 50572 000 50572
05CJ 747619104 QUANEX BUILDING PRODUCTS COMMON STOCK USD 01 26 Jan 2012 31 Jan 2012 1 00000C
124BAR01027 523 16 000 Local 273 36 22283 50 §3 50 53

Base 273 36 22283 5053 000 5053
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05CJ 747619104 QUANEX BUILDING PRODUCTS COMMON STOCK USD 01 27 Jan 2012 01 Feb 2012 1.00000C
124BAS00762 530 57000 Local 959 25 793 84 165 41 165 41
Base 959 25 793 84 165 41 000 165 41
747619104 Total
Local 156,154 28 134,075 20 22,079 08 22,079 08
Base 156,154 28 134,075 20 22,079 08 000 22,079 08
05C5 74762E102 QUANTA SERVICES INC COMMON STOCK USD 00001 15 Sep 2011 20 Sep 2011 1.00000C
11AWIJ01595 231 5,995 00C Local 112,202 65 135,531 41 -23,32876 -23,328 76
Base 112,202 65 135,531 41 -23,328 76 000 -23,328 76
05C5 74762E102 QUANTA SERVICES INC COMMON STOCK USD 00001 22 Dec 2011 28 Dec 2011 1 00000C
114BLP03071 333 2,52500C Local 54,224 84 57,083 71 -2,858 87 2,858 87
Base 54,224 84 57,083 71 -2,858 87 000 -2,858 87
05C5 74762E102 QUANTA SERVICES INC COMMON STOCK USD 00001 03 May 2012 08 May 2012 1 00000C
12ECJBBDS1V 470 1,010 00C Local 23,719 61 22,833 48 886 13 886 13
Base 23,719 61 22,833 48 886 13 000 886 13
05C5 74762E102 QUANTA SERVICES INC COMMON STOCK USD 00001 03 May 2012 08 May 2012 1 00000C
12ECJBBD8PF 490 6,635 00C Local 155,264 80 150,000 15 5,264 65 5,264 65
Base 155,264 80 150,000 15 5,264 65 000 5,264 65
74762E102 Tota!
Local 345,411 90 365,448 75 -20,036 85 -20,036 85
Base 345,411 90 365,448 75 -20,036 85 000 -20,036 85
05CJ 749720102 RSC HOLDINGS INC COMMON STOCK NPV 20 Dec 2011 23 Dec 2011 100000C
1148L001404 230 102000 Local 1,897 15 1,151 09 746 06 746 06
Base 1,897 15 1,15109 746 06 000 746 06
05CJ 749720102 RSC HOLDINGS INC COMMON STOCK NPV 21 Dec2011 27 Dec 2011 100000C
114BLP00820 230 95000 Local 1,760 78 1,072 10 688 68 688 68
Base 1,76078 1,072 10 688 68 000 688 68
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05CJ 74972L10z RSC HOLDINGS INC COMMON STOCK NPV 22 Dec 2011 28 Dec 2011 1.00000C
114BLQ00503 344 96 000 Local 1,791 80 1,083 38 708 42 708 42
Base 1,791 80 1,083 38 708 42 000 708 42
05CJ 74972L10Z RSC HOLDINGS INC COMMON STOCK NPV 17 Jan 2012 20 Jan 2012 100000C
124BAK00742 456 703000 Local 13,521 09 7,933 50 5,587 59 5,587 59
Base 13,521 09 7,93350 5,587 59 000 5,587 59
749721102 Total
Local 18,970 82 11,240 07 7,730 75 7,730 75
Base 18,970 82 11,240 07 773075 000 7,73075
05C6 75008610C RACKSPACE HOSTING INC COMMON STOCK USD 001 28 Oct2011 02 Nov 2011 1.00000C
111MJT18593 266 2,400 00C Local 99,960 24 26,192 91 73,767 33 73,767 33
Base 99,960 24 26,192 91 73,767 33 000 73,767 33
05C6 75008610C RACKSPACE HOSTING INC COMMON STOCK USD 001 310ct 2011 03 Nov 2011 100000C




111MJU18397

05C6 75008610C
111MKA26774

750086100 Totat

05C6 750236101
111MJT18607

05C6 750236101
111MKA14239
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382

RACKSPACE HOSTING INC

436

RADIAN GROUP INC
272

RADIAN GROUP INC
419

1,700 00C Local 71,279 80
Base 71,279 80

COMMON STOCK USD 001
1,600 00C Local 63,201 02
Base 63,201 02
Local 234,441 06
Base 234,441 06

COMMON STOCK USD 001
22,200 00C Local 56,422 43
Base 56,422 43

COMMON STOCK USD 001
24,000 00C Local 62,669 98
Base 62,669 98

18,553 31
18,553 31

17,461 94
17,461 94

62,208 16
62,208 16

97,048 67
97,048 67

104,917 48
104,917 48

52,726 49
52,726 49

01 Nov 2011
45,739 08
45,739 08

172,232 90
172,232 90

28 Oct 2011
-40,626 24
-40,626 24

01 Nov 2011
-42,247 50
42,247 50

52,726 49

000 52,726 49

04 Nov 2011 1.00000C
45,739 08

000 45,739 08
172,232 90

000 172,232 90

02 Nov 2011 100000C
-40,626.24

000 -40,626 24

04 Nov 2011 100000C
-42,247 50

000 -42,247 50
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Base Currency: USD - US DOLLAR

Fund AssetiD Security Name Security Description Matunity Date Rate Trd Date Sti Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Secunty GniLs Curr Gn/Ls Net GniLs
750236101 Total
Local 119,092 41 201,966 15 82,873 74 -82,873 74
Base 119,082 41 201,966 15 82,873 74 000 -82,87374
05C6 756577102 RED HAT INC COMMON STOCK USD 0001 28 Oct 2011 02 Nov 2011 1.00000C
111MJT18606 271 2,600 00C Local 133,77523 47,940 13 85,835 10 85,835 10
Base 133,775 23 47,940 13 85,835 10 000 85,835 10
05C6 756577102 RED HAT INC COMMON STOCK USD 0001 01 Nov 2011 04 Nov 2011 100000C
111MKA26898 472 2,700 00C Local 129,439 29 49,783 98 79,655 31 79,655 31
Base 129,439 29 49,783 98 79,655 31 000 79,655 31
756577102 Total
Local 263,214 52 97,724 11 165,490 41 165,490 41
Base 263,214 52 97,724 11 165,490 41 000 165,490 41
05C5 761152107 RESMED INC COMMON STOCK USD 004 22 Dec 2011 28 Dec 2011 1 00000C
114BLP03082 344 5,350 00C Local 136,028 62 113,399 39 22,629 23 22,629 23
Base 136,028 62 113,399 39 22,629 23 000 22,629 23
05C5 761152107 RESMED INC COMMON STOCK USD 004 03 May 2012 08 May 2012 1 00000C
12ECJBBDS2G 488 2,205 00C Local 76,381 02 46,737 51 29,643 51 29,643 51
Base 76,381 02 46,737 51 29,643 51 000 29,643 51
761152107 Total
Local 212,409 64 160,136 90 52,272 74 52,272 74
Base 212,409 64 160,136 90 52,272 74 000 52,272 74
05CJ) 76657R106 RIGHTNOW TECHNOLOGIES INC COMMON STOCK USD 001 06 Oct 2011 12 Oct 2011 1 00000C
114BJEC0574 040 698 000 Local 23,837 57 10,838 44 12,999 13 12,999 13
Base 23,837 57 10,838 44 12,999 13 000 12,999 13
05CJ 76657R106 RIGHTNOW TECHNOLOGIES INC COMMON STOCK USD 001 15 Dec 2011 20 Dec 2011 100000C
114BLLO0427 218 3,330 00C Local 141,888 24 51,707 77 90,180 47 90,180 47
Base 141,888 24 51,707 77 90,180 47 000 90,180 47
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Base Currency: USD - US DOLLAR

Fund AssetID Securlty Name Secunty Description Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr Gn/Ls Net Gn/Ls
05CJ 76657R106 RIGHTNOW TECHNOLOGIES INC COMMON STOCK USD 061 19 Aug 2011 24 Aug 2011 1 00000C
114BHP00652 715 2,336 00C Local 65,196 97 36,273 08 28,923 89 28,923 89
Base 65,196 97 36,273 08 28,923 89 000 28,923 89
76657R106 Total
Local 230,92278 98,819 29 132,103 49 132,103 48
Base 230,922 78 98,819 29 132,103 49 000 132,103 49
05CJ 76973Q10% ROADRUNNER TRANSPORTATION  COMMON STOCK USD 01 01 May 2012 04 May 2012 1 00000C
12EBJBBCGWH 098 1,487 00C Local 25,822 66 18,270 88 7,55178 7,55178
Base 25,822 66 18,270 88 755178 000 755178
05CJ 76973Q10¢ ROADRUNNER TRANSPORTATION COMMON STOCK USD 01 20 Dec 2011 23 Dec 2011 1 00000C
114BLO01446 272 1,070 00C Local 15,220 66 13,147 17 2,073 49 2,073 49
Base 15,220 66 13,147 17 2,073 49 000 2,07349
05CJ 76973Q10% ROADRUNNER TRANSPORTATION COMMON STOCK USD 01 21 Dec 2011 27 Dec 2011 1 00000C
114BLP00858 328 1,014 00C Local 14,411 60 12,459 09 1,952 51 1,952 51
Base 14,411 60 12,459 09 1,952 51 000 1,952 51
05CJ 76973Q10% ROADRUNNER TRANSPORTATION COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 1 00000C
114BLQ00547 388 1,028 00C Local 14,860 58 12,631 11 2,229 47 2,229 47
Base 14,860 58 12,631 11 2,229 47 000 2,229 47
76973Q105 Total
Local 70,315 50 56,508 25 13,807 25 13,807 25
Base 70,315 50 56,508 25 13,807 25 000 13,807 25
05CJ 774415102 ROCKWOOD HOLDINGS INC COMMON STOCK USD 01 01 May 2012 04 May 2012 1 00000C
12EBJBBCGVR 076 671000 Local 37,570 45 17,878 81 19,691 64 19,691 64
Base 37,570 45 17,878 81 19.691 64 000 19,691 64
05CJ 774415102 ROCKWOOD HOLDINGS INC COMMON STOCK USD 01 20 Dec 2011 23 Dec 2011 1 00000C
114BLO01426 252 493 000 Local 18,964 50 13,13599 5,828 51 5,828 51
Base 18,964 50 1313599 5,828 51 ooc 5,828 51
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05CJ 774415102 ROCKWOOD HOLDINGS INC COMMON STOCK USD 01 21 Dec2011 27 Dec 2011 1 00000C
114BLP00839 309 457 000 Local 17,881 78 12,176 77 5,705 01 5,705 01
Base 17,881 78 12,176 77 5,705 01 0co 5,705 01
05CJ 774415107 ROCKWOOD HOLDINGS INC COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 100000C
114BL.Q00524 365 464 000 Local 18,631 42 12,363 29 6,268 13 6,268 13
Base 18,631 42 12,363 29 6,268 13 000 6,268 13
05CJ 774415102 ROCKWOOD HOLDINGS INC COMMON STOCK USD 01 02 Aug 2011 05 Aug 2011 100000C
114BHC00804 629 230000 tocal 13,691 49 3,33297 10,358 52 10,358 52
Base 13,691 48 3,33297 10,358 52 000 10,358 52
05CJ 774415102 ROCKWOOD HOLDINGS INC COMMON STOCK USD 01 03 Aug 2011 08 Aug 2011 1 00000C
114BHD00632 639 1,466 00C Local 82,145 28 21,244 08 60,901 21 60,901 21
Base 82,145 29 21,244 08 60,901 21 000 60,901 21
774415103 Total
Local 188,884 93 80,131 91 108,753 02 108,753 02
Base 188,884 93 80,131 91 108,753 02 000 108,753 02
05CD 774995922 ROCKWOOD CAPITAL REAL ESTATE PTNRS V 15 Jul 2011 15 Jul 2011 1 00000C
114BGM00886 393 293,472 00C Local 293,472 00 293,974 15 -502 15 -502 15
Base 293,472 00 293,974 15 -502 15 000 -502 15
05CD 774995927 ROCKWOOD CAPITAL REAL ESTATE PTNRS V 16 Dec 2011 16 Dec 2011 1 00000C
114BLU02832 420 81,520 00C Local 81,520 00 81,659 49 -139 49 -139 49
Base 81,520 00 81,659 49 -13949 000 -139 49




0SCD 77499592z
124BCP01733

05CD 774995922
12EMJBBDXKC
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ROCKWOOD CAPITAL REAL ESTATE PTNRS V
439 40,112 27C Local
Base

ROCKWOOD CAPITAL REAL ESTATE PTNRS V
449 40,760 00C Local
Base

40,112 27
40,11227

40,760 00
40,760 00

40,180 91
40,180 1

40,82974
40,829 74

23 Feb 2012
68 64
-68 64

30 Apr 2012
6974
6974

23 Feb 2012 1.00000C
-68 64

000 -68 64

30 Apr 2012 1.00000C
6974

000 -6974
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Fund AssetID Security Name Security Descnption Maturity Date Rate Trd Date Stl Date Sel! Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/lLs Curr Gn/Ls Net Gn/lLs
05CD 774995922 ROCKWOOD CAPITAL REAL ESTATE PTNRS V 10 May 2012 10 May 2012 1.00000C
12ESJBBFTX4 450 106,418 46C Local 106,418 46 106,600 55 -182 09 -182 09
Base 106,418 46 106,600 55 -182 09 000 -182 09
05CD 77499592z ROCKWOOD CAPITAL REAL ESTATE PTNRS V 10 May 2012 10 May 2012 100000C
12FRJBBDG85 450 -106,418 46C Local -106,418 46 -106,600 55 182 09 182 09
CXL Base -106,418 46 -106,600 55 182 09 000 182 09
774995922 Total
Local 455,864 27 456,644 29 -780 02 -780 02
Base 455,864 27 456,644 29 -780 02 000 -780 02
05C5 77669610€ ROPER INDUSTRIES INC COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 1.00000C
114BLP03058 320 1,360 00C Local 118,656 09 68,386 32 50,269 77 50,269 77
Base 118,656 09 68,386 32 50,269 77 000 50,269 77
05C5 77669610€ ROPER INDUSTRIES INC COMMON STOCK USD 01 03 May 2012 08 May 2012 100000C
12ECJBBD51K 461 670000 Local 69,186 12 33,690 32 35,495 80 35,495 80
Base 69,186 12 33,690 32 35,495 80 000 35,495 80
776696106 Total
Local 187,842 21 102,076 64 85,765 57 85,765 57
Base 187,842 21 102,076 64 85,765 57 000 85,765 57
05C8 77956H302 T ROWE PRICE INTERNATIONAL FUN T ROWE PRICE INTL DISCOVERY 03 May 2012 04 May 2012 100000C
12ERJBBD1G8 349 45,506 257 Local 2,000,000 00 1,979,032 64 20,967 36 20,967 36
Base 2,000,000 00 1,979,032 64 20,967 36 000 20,967 36
05C5 784117102 SEI INVESTMENTS COMPANY COMMON STOCK USD 01 03 May 2012 08 May 2012 1.00000C
12ECJBBD51X 472 1,040 00C  Local 21,109 75 20,783 26 326 49 _ 326 49
) Base 21,0975 20,783 26 326 49 000 326 49
05C6 786514208 SAFEWAY INC COMMON STOCK USD 01 28 Oct 2011 02 Nov 2011 100000C
111MJT18670 279 5,500 00C Local 108,802 76 115,816 91 -7,014 15 -7,014 15
Base 108,802 76 115,816 91 -7,014 15 000 -7,014 15
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05C6 786;514208 SAFEWAY INC COMMON STOCK USD 01 310ct2011 03 Nov 2011 1 00000C
111MJU18399 383 5,800 00C Local 113,678 39 122,134 19 -8,455 80 -8,455 80
Base 113,678 39 122,134 19 -8,455 80 000 -8,455 80
05C6 786514208 SAFEWAY INC COMMON STOCK USD 01 310ct2011 03 Nov 2011 100000C
111MJU31411 411 5,125 00C Local 99,827 95 107,920 30 -8,092 35 -8,092 35




Base 99,827 95 107,920 30 8,092 35 000 -8,092 35
786514208 Total
Local 322,309 10 345,871 40 -23,562 30 -23,562 30
Base 322,309 10 345,871 40 -23,562 30 000 -23,562 30
05CJ 803062108 SAPIENT CORPORATION COMMON STOCK USD 01 01 May 2012 04 May 2012 1 00000C
12EBJBBCGV6E 089 1,118 00C Local 1341122 13,658 86 -247 64 -247 64
Base 13,411 22 13,658 86 -247 64 000 -247 64
05CI  80386630C SASOL LTD SPONSORED ADR ADR 15 Nov 2011 18 Nov 2011 1 00000C
114BKO01387 320 268 000 Local 12,668 11 8,938 11 3,730 00 3,730 00
Base 12,668 11 8,938 11 3,730 00 000 3,73000
05CJ 806407102 HENRY SCHEIN INC COMMON STOCK USD 01 01 May 2012 04 May 2012 1.00000C
12EBJBBCGVF 066 525000 Local 40,205 69 26,466 54 13,739 15 13,738 15
Base 40,205 69 26,466 54 13,738 15 000 13,739 15
05CJ 806407102 HENRY SCHEIN INC COMMON STOCK USD 01 20 Dec 2011 23 Dec 2011 1 00000C
114BLO01429 255 5§58 000 Llocal 36,006 61 28,180 57 7,826 04 7,826 04
Base 36,006 61 28,180 57 7.826 04 ¢ oo 7,826 04
05CJ 806407102 HENRY SCHEIN INC COMMON STOCK USD 01 21 Dec 2011 27 Dec 2011 1 00000C
114BLP00842 312 513000 Local 32,901 58 25,861 59 7.039 99 7.03999
Base 32,901 58 25,861 59 7,039 99 000 7.039 99
05CJ 80640710z HENRY SCHEIN INC COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 1.00000C
114BLQ00528 369 520000 Local 33,645 07 26,214 48 7,430 59 7,430 59
Base 33,645 07 26,214 48 7,430 59 000 7.43059
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05CJ 80640710z HENRY SCHEIN INC COMMON STOCK USD 01 05 Jul 2011 08 Jut 2011 1.00000C
114BGC00600 483 498 000 Local 36,211 67 25,105 41 11,106 26 11,106 26
Base 36,211 67 25,105 41 11,106 26 000 11,106 26
05CJ 806407102 HENRY SCHEIN INC COMMON STOCK USD 01 20Jan 2012  25Jan 2012 1.00000C
124BAN00479 492 338000 Local 23,350 25 17,039 41 6,31084 6,310 84
Base 23,350 25 17,039 41 6,310 84 000 6,310 84
05CJ 806407102 HENRY SCHEIN INC COMMON STOCK USD 01 14 Jul 2011 18 Jul 2011 100000C
114BGJ00553 514 480 000 Local 35,498 57 24,197 98 11,300 59 11,300 59
Base 35,498 57 24,197 98 11,300 59 000 11,300 59
05CJ 806407102 HENRY SCHEIN INC COMMON STOCK USD 01 03 Feb 2012 08 Feb 2012 1.00000C
124BBD01038 559 810000 Local 59,339 38 40,834 09 18,505 29 18,505 29
Base 59,339 38 40,834 09 18,505 29 000 18,505 29
05CJ 80640710z HENRY SCHEIN INC COMMON STOCK USD 01 23 Sep 2011 28 Sep 2011 1.00000C
114B1Q01207 794 913000 Local 56,431 81 46,026 58 10,405 23 10,405 23
Base 56,431 81 46,026 58 10,405 23 000 10,405 23
806407102 Total
Local 353,590 63 259,926 65 93,663 98 93,663 98
Base 353,590 63 259,926 65 93,663 98 000 93,663 98
05C5 80685710¢ SCHLUMBERGERLTD COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 100000C
114BLP03062 324 1,790 00C Local 119,720 41 95,344 50 24,375 91 24,375 91
Base 119,720 41 95,344 50 24,375 91 000 24,37591
05C5 806857108 SCHLUMBERGER LTD COMMON STOCK USD 01 03 May 2012 08 May 2012 1.00000C
12ECJBBD51Z 473 1,050 00C Local 77,15873 60,957 17 16,202 56 16,202 56
Base 77,15973 60,957 17 16,202 56 000 16,202 56
806857108 Total
Local 196,880 14 156,301 67 40,578 47 40,578 47
Base 196,880 14 156,301 67 40,578 47 000 40,578 47
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Fund AssetID Security Name Secunty Description Matunty Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Princlpal Net Cost Security Gn/Ls Curr Gn/Ls Net Gn/Ls
05C4 811065101 SCRIPPS NETWORKS INTER CL A COMMON STOCK USD 01 28 Dec 2011 29 Dec 2011 100000C
114BLT00745 203 2,160 00C Local 91,766 26 76,179 14 15,587 12 15,587 12
Base 91,766 26 76,179 14 15,587 12 000 15,587 12
05CJ 81257810z SEATTLE GENETICS INC COMMON STOCK USD 001 27 Sep 2011 30 Sep 2011 1.00000C
114B1S00609 004 1,007 00C Local 18,773 46 10,367 86 9,405 60 9,405 60
Base 19,773 46 10,367 86 9,405 60 000 9,405 60
05CJ 81257810z SEATTLE GENETICS INC COMMON STOCK USD 001 16 Jun 2011 21 Jun 2011 100000C
114BFM00466 448 2,542 00C Local 48,253 35 26,171 88 22,081 47 22,081 47
Base 48,253 35 26,171 88 22,081 47 000 22,081 47
05CJ) 812578102 SEATTLE GENETICS INC COMMON STOCK USD 001 26 Aug 2011 31 Aug 2011 1 .00000C
114BHU00536 742 1,178 00C Local 18,840 68 12,128 43 6,712 25 671225
Base 18,840 68 12,128 43 6,712 25 000 6,71225
05CJ 812578102 SEATTLE GENETICS INC COMMON STOCK USD 001 26 Aug 2011 31 Aug 2011 1.00000C
114BHU00537 743 1,449 00C Local 23,472 47 14,918 59 8,553 88 8,553 88
Base 23,472 47 14,918 59 8,553 88 000 8,553 88
05CJ 812578102 SEATTLE GENETICS INC COMMON STOCK USD 001 29 Aug 2011 01 Sep 2011 100000C
114BHV00562 745 665000 Local 11,207 16 6,846 70 4,360 46 4,360 46
Base 11,207 16 6,846 70 4,360 46 000 4,360 46
05CJ 812578102 SEATTLE GENETICS INC COMMON STOCK USD 001 23 Sep 2011 28 Sep 2011 1.00000C
114B1Q00548 789 1,208 00C Local 23,867 57 12,437 31 11,430 26 11,430 26
Base 23,867 57 12,437 31 11,430 26 000 11,430 26
05CJ 812578102 SEATTLE GENETICS INC COMMON STOCK USD 001 23 Sep 2011 28 Sep 2011 100000C
114B1Q01206 793 888 000 Local 17,330 67 9,142 66 8,188 01 8,188 01
Base 17,330 67 9,142 66 8,188 01 000 8,188 01
05CJ 81257810z SEATTLE GENETICS INC COMMON STOCK USD 001 26 Sep 2011 29 Sep 2011 1 .00000C
114BIR00741 796 388 000 Local 7,551 26 3,994 76 3,556 50 3,556 50
Base 7,551 26 3,994 76 3,556 50 000 3,556 50
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812578102 Total
Local 170,296 62 96,008 19 74,288 43 74,288 43
Base 170,296 62 96,008 19 74,288 43 000 74,288 43
05C4 82434810€ SHERWIN WILLIAMS CO/THE COMMON STOCK USD1 11 Nov 2011 16 Nov 2011 100000C
114BKJ03953 117 194 000 Local 16,792 70 12,739 74 4,052 96 4,052 96
Base 16,792 70 12,739 74 4,052 96 000 4,052 96
05C4 82434810€ SHERWIN WILLIAMS CO/THE COMMON STOCK USD1 14 Nov 2011 17 Nov 2011 1 .00000C
114BKK01754 119 71000 Local 6,109 11 4,662 48 1,446 63 1,446 63
Base 6,109 11 4,662 48 1,446 63 000 1,446 63
05C4 82434810€ SHERWIN WILLIAMS CO/THE COMMON STOCK USD1 15 Nov 2011 18 Nov 2011 1 00000C




114BKLO0588 122 130 000 Local 11,182 17 8,536 94 2,645 23 2,64523
Base 11,182 17 8,536 94 264523 000 2,645.23
05C4  82434810¢ SHERWIN WILLIAMS CO/THE COMMON STOCK USD1 28 Dec 2011 29 Dec 2011 1.00000C
114BLT00746 204 1,287 00C Local 114,971 93 84,51570 30,456 23 30,456 23
Base 114,971 93 84,51570 30,456.23 000 30,456 23
824348106 Total
Local 149,055 91 110,454 86 38,601 05 38,601 05
Base 149,055 91 110,454 86 38,601 05 000 38,601 05
05CJ 825549108 SHUFFLE MASTER INC COMMON STOCK USD 01 01 May 2012 04 May 2012 1 00000C
12EBJBBCGT8 061 455000 Local 7,827 19 7,696 74 13045 13045
Base 7,827 19 7,696 74 13045 000 13045
05C4 826552101 SIGMA ALDRICH COMMON STOCK USD1 110ct 2011 14 Oct 2011 1.00000C
114BJH01203 077 115000 Local 7,480 46 7,091 45 389 01 389 01
Base 7,480 46 7.09145 389 014 000 389 01
05C4 826552101 SIGMA ALDRICH COMMON STOCK USD1 12 Oct2011 17 Oct 2011 1 00000C
114BJ100707 080 550 000 Local 35,860 91 33,91562 1,945 29 1,945 29
Base 35,860 91 33,915 62 1,945 29 000 1,94529
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05C4 826552101 SIGMA ALDRICH COMMON STOCK USD1 14 Oct 2011 19 Oct 2011 1 .00000C
114BJK00841 086 425000 Local 27,623 69 26,207 52 1,416 17 1,416 17
Base 27,623 69 26,207 52 1,416 17 000 141617
826552101 Total
Local 70,965 06 67,214 59 3,750 47 3,750 47
Base 70,965 06 67,214 59 3,750 47 000 3,750 47
05CN 833034101 SNAP ON INC COMMON STOCK USD1 03 May 2012 08 May 2012 1 00000C
12EDJBBB4KC 499 300000 Local 18,797 96 15,288 20 3,508 76 3,508 76
Base 18,797 96 15,289 20 3,508 76 000 3,508 76
05CJ 835898107 SOTHEBY S COMMON STOCK USD 01 16 Dec 2011 21 Dec 2011 1 00000C
114BLM00709 222 700000 Local 19,797 71 23,954 09 -4,156 38 -4,156 38
_ - - Base 19,797 71 23,954 09 4,156 38 000 4,156 38
05CJ 835898107 SOTHEBY S COMMON STOCK USD 01 18 Dec 2011 22 Dec 2011 1 00000C
114BLN00822 226 211000 Local 5,838 57 7,220 45 -1,38188 -1,381 88
Base 5,838 57 7,220 45 -1,38188 000 -1,38188
05CJ 835898107 SOTHEBY S COMMON STOCK USD 01 20 Dec 2011 23 Dec 2011 1 00000C
114BLO01433 259 688 000 Local 19,097 41 23,543 45 4,446 04 4,446 04
Base 19,097 41 23,543 45 -4,446 04 000 4,446 04
05CJ 835898107 SOTHEBY S COMMON STOCK uUSD 01 21 Dec2011 27 Dec 2011 1 00000C
114BLP00837 307 420000 Local 11,929 87 14,372 46 -2,442 59 -2,442 59
Base 11,929 87 14,372 46 -2,442 59 000 -2,442 59
05CJ 835898107 SOTHEBY S COMMON STOCK USD 01 21 Dec 2011 27 Dec 2011 1.00000¢C
114BLP00855 325 966 000 Local 27,077 90 33,056 65 -5,97875 -5,97875
Base 27,077 90 33,056 65 -5,97875 000 -5,978 75
05CJ 835898107 SOTHEBY § COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 100000C
114BLQ00522 363 426 000 Local 12,386 35 14,577 78 -2,19143 -2,191 43
Base 12,386 35 14,577 78 -2,19143 000 -2,191 43
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05CJ 835898107 SOTHEBY S COMMON STOCK USD 01 01 Mar 2012 06 Mar 2012 1 00000C
124BCB01071 690 3,113 00C Local 110,641 17 106,527 27 4,113 90 4,113 90
| Base 110,641 17 106,527 27 4,113 90 000 4,113 90
| 835898107 Total
Local 206,768 98 223,252 15 -16,483 17 -16,483 17
Base 206,768 98 223,252 15 -16,483 17 000 -16,483 17
05C4 84546710¢ SOUTHWESTERN ENERGY CO COMMON STOCK USD 01 28 Dec 2011 29 Dec 2011 1.00000C
114BLT00747 205 5,290 00C Local 169,171 47 203,231 60 -34,060 13 -34,060 13
Base 169,171 47 203,231 60 -34,060 13 000 -34,060 13
|
; 05C6 84649R200 SPANSION INC CLASS 2 COMMON STOCK USD 001 31 0ct2011 03 Nov 2011 100000C
111MJU12833 345 7,300 00C Local 75,135 99 145,189 40 -70,053 41 -70,053 41
Base 75,135 99 145,189 40 -70,053 41 000 -70,053 41
05C6 84649R200 SPANSION INC CLASS A COMMON STOCK USD 001 310ct2011 03 Nov 2011 1 00000C
111MJU29543 400 3,500 00C Local 36,281 70 69,611 36 -33,329 66 -33,32966
Base 36,28170 69,611 36 -33,329 66 000 -33,329 66
05C6 84649R200 SPANSION INC CLASS & COMMON STOCK USD 001 01 Nov 2011 04 Nov 2011 1 .00000C
111MKA26797 439 3,07500C Local 30,373 03 61,158 55 -30,785 52 -30,785 52
Base 30,373 03 61,158 55 -30,785 52 000 -30,785 52
84649R200 Total
Local 141,790 72 275,959 31 -134,168 59 -134,168 59
Base 141,790 72 275,959 31 -134,168 59 000 -134,168 59
05C6 854502101 STANLEY BLACK + DECKER INC COMMON STOCK USD2 & 20 Oct 2011 25 Oct 2011 1.00000C
111MJN18823 119 100 000 Local 5,960 78 7,255 43 -1,294 65 -1,294 65
Base 5,960 78 7,255 43 -1,294 €5 000 -1,224 65
05C6 854502101 STANLEY BLACK + DECKER INC COMMON STOCK USD2 & 28 Oct2011 02 Nov 2011 100000C
111MJT18663 278 2,100 00C Local 138,621 90 152,363 93 -13,742 03 -13,74203
Base 138,621 90 152,363 93 -13,742 03 000 -13,742 03
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05C6 854502101 STANLEY BLACK + DECKER INC COMMON STOCK USD2 & 01 Nov 2011 04 Nov 2011 100000C
111MKA26776 438 2,100 00C Local 129,717 86 152,363 92 -22,646 06 -22,646 06
Base 129,717 86 152,363 92 -22,646 06 000 -22,646 06
854502101 Total
Local 274,300 54 311,983 28 -37,682 74 -37,68274
Base 274,300 54 311,983 28 -37,682 74 000 -37,68274
05C5 85891210¢ STERICYCLE INC COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 1 00000C
114BLP03052 314 630 000 Local 49,479 93 31,552 55 17,927 38 17,927 38
Base 49,479 93 31,552 55 17,927 38 000 17,927 38
‘ 05C5 858912108 STERICYCLE INC COMMON STOCK USD 01 03 May 2012 08 May 2012 1 00000C
‘ 12ECJBBD509 453 270000 Local 23,518 87 13,522 52 9,996 35 9,996 35
| Base 23,518 87 13,522 52 9,996 35 000 9,996 35
858912108 Total
Local 72,998 80 45,075 07 2792373 27,92373
Base 72,998 80 45,075 07 2792373 000 2792373
05C6 863667101 STRYKER CORP COMMON STOCK USD 1 04 Aug 2011 09 Aug 2011 1.00000C
111MHD37110 285 4,51500C Local 225,212 90 192,730 42 32,482 48 32,482 48
Base 225,212 90 192,730 42 32,482 48 000 32,482 48




05CJ 864596101

SUCCESSFACTORS INC COMMON STOCK USD 001 20 Dec 2011 23 Dec 2011 1.00000C

114BLO01439 265 876 000 Local 34,768 73 22,645 82 12,122 91 12,122 91
Base 34,768 73 22,645 82 12,122 91 000 12,122 91

05CJ 864596101 SUCCESSFACTORS INC COMMON STOCK USD 001 21Dec2011 27 Dec 2011 1.00000C
114BLP00850 320 818000 Local 32,482 15 21,146 43 11,335 72 11,335 72
Base 32,482 15 21,146 43 11,335 72 000 11,33572

05CJ 864596101 SUCCESSFACTORS INC COMMON STOCK USD 001 22 Dec2011 28 Dec 2011 1 00000C
114BLQO0S39 380 829000 Local 32,915 05 21,430 80 11,484 25 11,484 25
Base 32,91505 21,430 80 11,484 25 000 11,484 25
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Fund AssetID Security Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate
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05CJ 864596101 SUCCESSFACTORS INC COMMON STOCK USD 001 23Feb 2012 20 Mar 2012 1 00000C
124BBP00124 634 6,061 00C Local 242,440 00 156,685 26 85,754 74 85,754 74
Base 242,440 00 156,685 26 85,754 74 000 85,754 74
864596101 Total
Local 342,605 93 221,908 31 120,697 62 120,697 62
Base 342,605 93 221,908 31 120,697 62 000 120,697 62
05C6 87161C105 SYNOVUS FINANCIAL CORF COMMON STOCK USD1 28 Oct 2011 02 Nov 2011 1 00000C
111MJT21745 3ii 56,100 00C Local 84,984 25 143,159 12 -58,174 87 -58,174 87
Base 84,984 25 143,159 12 -58,174 87 000 -58,174 87
05C6 87161C105 SYNOVUS FINANCIAL CORF COMMON STOCK UsD1 01 Nov2011 04 Nov 2011 1 00000C
111MKA27299 499 57,700 00C Local 80,351 46 147,242 08 66,890 62 -66,890 62
Base 80,351 46 147,242 08 -66,890 62 000 66,890 62
87161C105 Total
Local 165,335 71 290,401 20 -125,065 49 -125,065 49
Base 165,335 71 290,401 20 -125,065 49 000 -125,065 49
05C6 87236Y10t TD AMERITRADE HOLDING CORF COMMON STOCK USD 01 310ct2011 03 Nov 2011 1 00000C
111MJU21349 393 7,000 00C Local 118,947 59 101,372 16 18,575 43 18,575 43
Base 119,947 59 101,372 16 18,575 43 000 18,575 43
05C6 87236Y10¢ TD AMERITRADE HOLDING CORF COMMON STOCK USD 01 01 Nov2011 04 Nov 2011 1 00000C
111MKA26871 463 7,900 00C Local 128,757 25 114,40573 14,351 52 14,351 52
- Base 128,757 25 11440573 14,351 52 000 14,351 52
87236Y108 Total
Local 248,704 84 215,777 89 32,926 95 32,926 95
Base 248,704 84 215,777 89 32,926 95 000 32,926 95
05C4 87254010¢ TJX COMPANIES INC COMMON STOCK USD1 28 Dec 2011 29 Dec 2011 1 00000C
1148LT00748 206 2,937 00C Local 190,607 63 77,256 39 113,351 24 113,351 24
Base 190,607 63 77,256 39 113,351 24 000 113,351 24
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05CN 87254010¢ TJX COMPANIES INC COMMON STOCK USD1 02 May 2012 07 May 2012 1.00000C
12ECJBBB52S 493 400 000 Local 16,792 14 12,943 92 3,848 22 3,848 22




Base 16,792 14 12,943 92 3,848 22 000 3,848 22
872540109 Total
Local 207,399 77 90,200 31 117,198 46 117,199 46
Base 207,399 77 90,200 31 117,199 46 000 117,199 46
05C5 87837710 TECHNE CORP COMMON STOCK USD 01 22 Dec2011 28 Dec 2011 1 00000C
114BLP03051 313 555000 Local 37,844 28 17,269 25 20,575 03 20,575 03
Base 37,844 28 17,269 25 20,575 03 000 20,575 03
05C5 87837710C TECHNE CORP COMMON STOCK USD 01 16 Mar 2012 21 Mar 2012 1.00000C
124BCL02236 412 1,91500C Local 134,012 92 59,586 69 74,426 23 74,426 23
Base 134,012 92 59,586 69 74,426 23 000 74,426 23
878377100 Total
Local 171,857 20 76,855 94 95,001 26 95,001 26
Base 171,857 20 76,855 94 95,001 26 000 95,001 26
05C5 88162420¢ TEVA PHARMACEUTICAL SP ADF ADR 22 Dec 2011 28 Dec 2011 1 00000C
114BLP03066 328 2,12500C Local 88,068 29 109,289 26 -21,220 97 -21,220 97
Base 88,068 29 109,289 26 -21,220 97 000 -21,220 97
05C5 88162420¢ TEVA PHARMACEUTICAL SP ADFR ADR 03 May 2012 08 May 2012 1 00000C
12ECJBBD51S 468 1,000 00C Loca! 4561397 51,430 24 -5,816 27 -5,816 27
Base 4561397 51,430 24 -5,816 27 000 -5,816 27
881624209 Total
Local 133,682 26 160,719 50 -27,037 24 -27,037 24
Base 133,682 26 160,719 50 -27,037 24 000 -27,037 24
05C5 88554D205 3D SYSTEMS CORF COMMON STOCK USD 001 22 Dec 2011 28 Dec 2011 1 00000C
114BLP03072 334 2,535 00C Local 37,452 12 45,093 36 -7,64124 -7,64124
Base 37,452 12 45,093 36 -7,64124 000 -7.64124
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05C5 88554D205 3D SYSTEMS CORF COMMON STOCK USD 001 03 May 2012 08 May 2012 1.00000C
12ECJBBDS11 475 1,065 00C Local 31,355 87 18,944 55 12,411 32 12,411 32
Base 31,355 87 18,944 55 12,411 32 000 12,411 32
88554D205 Total R
T ’ ’ Local 6880799 64,037 91 477008 4,77008
Base 68,807 99 64,037 91 477008 000 4,770 08
05CN 88579Y101 3MCO COMMON STOCK USD 01 28 Mar 2012 02 Apr 2012 1 00000C
12CUJBBB43F 396 200000 Local 17,771 22 17,110 31 660 91 660 91
Base 17,771 22 17,110 31 660 91 000 660 91
05CN 88579Y101 3MCO COMMON STOCK USD 01 23 Apr2012 26 Apr 2012 1 00000C
12DQJBBCFZB 463 100000 Local 8,638 35 8,555 15 8320 8320
Base 863835 8,555 15 83 20 000 8320
05CN 88579Y101 3MCO COMMON STOCK USD 01 14 May 2012 17 May 2012 1.00000C
12EKJBBC5HB 539 200 000 Local 17,069 45 17,110 31 -40 86 -40 86
Base 17,069 45 17,110 31 -40 86 000 -40 86
88579Y101 Total
Local 43,479 02 4277577 70325 703 25
Base 43,479 02 42,77577 70325 000 703 25
05C4 88732J207 TIME WARNER CABLE COMMON STOCK USD 01 28 Dec 2011 29 Dec 2011 1 00000C
114BLT00749 207 2,366 00C Local 147,397 78 143,599 69 3,798 09 3,798 09
Base 147,397 78 143,599 69 3,798 09 000 3,798 09
05CJ 88830R101 TITAN MACHINERY INC COMMON STOCK USD 00001 21Jun 2011 24 Jun 2011 1 00000C
114BFP00721 457 749000 Local 22,086 23 9,498 35 12,587 88 12,587 88
Base 22,086 23 9,498 35 12,587 88 000 12,587 88
05CJ 88830R101 TITAN MACHINERY INC COMMON STOCK USD 00001 28 Jun 2011 01 Jul 2011 1 00000C
114BFU00699 468 49000 Local 1,463 04 621 39 84165 84165
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Fund AssetID Secunty Name Secunty Descnption Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security GniLs Curr GniLs Net Gn/Ls
05CJ 88830R101 TITAN MACHINERY INC COMMON STOCK USD 00001 28 Jun 2011 01Jul 2011 1.00000C
114BFU00700 469 106 000 Local 3,130 56 1,344 23 1,786 33 1,786 33
Base 3,130 56 1,344 23 1,786 33 000 1,786 33
05CJ 88830R101 TITAN MACHINERY INC COMMON STOCK USD 00001 29 Jun 2011 05 Jul 2011 100000C
114BFV00580 472 478 000 Local 14,204 06 6,061 70 8,142 36 8,142 36
Base 14,204 06 6,061 70 8,142 36 000 8,142 36
05CJ 88830R101 TITAN MACHINERY INC COMMON STOCK USD 00001 05 Jul 2011 08 Jul 2011 1.00000C
114BGC00596 479 140000 Local 4,200 13 1,775 39 2,424 74 242474
Base 4,200 13 1,775 39 2,424 74 000 2,424 74
05CJ 88830R101 TITAN MACHINERY INC COMMON STOCK USD 00001 05 Jul 2011 08 Jul 2011 100000C
114BGC00598 481 338000 Local 10,136 28 4,286 31 5,849 97 5,849 97
Base 10,136 28 4,286 31 5,849 97 000 5,849 97
05CJ 88830R101 TITAN MACHINERY INC COMMON STOCK USD 00001 06 Jul 2011 11 Jul 2011 100000C
114BGD00918 488 300000 Local 8,81044 3,804 41 5,006 03 5,006 03
Base 8,81044 3,804 41 5,006 03 000 5,006 03
05CJ 88830R101 TITAN MACHINERY INC COMMON STOCK USD 00001 07 Jul 2011 12 Jul 2011 1 00000C
114BGE00740 490 211000 Local 6,193 32 267577 3,517 55 3,517 55
Base 6,193 32 267577 3,517 55 000 3,517 55
05CJ 88830R101 TITAN MACHINERY {NC COMMON STOCK USD 00001 08 Jul 2011 13 Jul 2011 1 00000C
114BGF00782 493 215000 Local 6,219 83 2,726 50 3,49333 3,493 33
Base 6,21983 2,726 50 3,493 33 000 3,49333
05CJ 88830R101 TITAN MACHINERY INC COMMON STOCK USD 00001 13 Jul 2011 18 Jul 2011 1 .00000C
114BGI100598 505 420 000 Local 11,289 46 5,326 18 5,963 28 5,963 28
Base 11,289 46 5,326 18 5,963 28 000 5,963 28
05CJ 88830R101 TITAN MACHINERY INC COMMON STOCK USD 00001 14 Jul 2011 19 Jul 2011 100000C
114BGJ00552 513 474 000 Local 12,379 12 6,010 98 6,368 14 6,368 14
Base 12,379 12 6,010 98 6,368 14 000 6,368 14
Page 147 Prepared by State Street
Base Currency: USD - US DOLLAR
Fund AssetID Security Name Security Description Matunty Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr GniLs Net Gn/lLs
05CJ 88830R101 TITAN MACHINERY INC COMMON STOCK USD 00001 15 Jul 2011 20 Jul 20114 100000C
114BGK00611 527 610 000 Local 15,622 22 7,73564 7.886 58 7,886 58
Base 15,622 22 7,735 64 7,886 58 000 7,886 58
88830R101 Total
Local 115,734 69 51,866 85 63,867 84 63,867 84
Base 115,734 69 51,866 85 63,867 84 000 63,867 84
05C4 89151E108 TOTAL SA SPON ADR ADR 28 Dec 2011 29 Dec 2011 1 .00000C
114BLT00750 208 2,910 00C Local 144,520 04 141,741 29 2,778 75 2,77875
Base 144,520 04 141,741 29 277875 000 277875




05C5 89623910
114BLP03076

05C5 89623910C
12ECJBBDS17

896239100 Total

05C5 902104108

114BLP03083

05C5 902104108
124BBE02042

05C5 902104108
124BBF02996
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TRIMBLE NAVIGATION LTC
338

TRIMBLE NAVIGATION LTC
481

11 VIINC
345

11 VIINC
382

IIVIINC
385
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3,220 00C Local 143,758 96
Base 143,758 96

COMMON STOCK NPV

1,48500C Local 80,863 71
Base 80,863 71
Local 224,622 67
Base 224,622 67

COMMON STOCK NPV

5,460 00C Local 99,793 77
Base 99,793 77
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3,33900C Local 79,021 25
Base 79,021 25
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3,211 00C Local 75,724 84
Base 75,724 84
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05C5 902104108 HVIHINC COMMON STOCK NPV 03 May 2012 08 May 2012 1.00000C
12EC)BBDS18 482 1,680 00C Local 33,207 83 27,26983 5,938 00 5,938 00
Base 33,207 83 27,269 83 5,938 00 000 5,938 00

902104108 Total
Local 287,747 69 233,251 40 54,496 29 54,496 29
Base 287,747 69 233,251 40 54,496 29 000 54,496 29
05CJ 90385D107 ULTIMATE SOFTWARE GROUP INC COMMON STOCK USD 01 01 May 2012 04 May 2012 1 00000C
12EBJBBCGT4 057 368 000 Local 28,433 39 14,538 00 13,894 39 13,894 39
Base 28,433 39 14,539 00 13,894 39 000 13,894 39
05CJ 90385D107 ULTIMATE SOFTWARE GROUP INC COMMON STOCK USD 01 05 Dec 2011 08 Dec 2011 1.00000C
114BLD00660 183 151000 Local 10,244 50 5,949 56 4,294 94 4,294 94
- ) - Base 10,244 50 5,949 56 4,294 94 000 4,294 94
05CJ 90385D107 ULTIMATE SOFTWARE GROUP INC COMMON STOCK USD 01 20 Dec 2011 23 Dec 2011 100000C
114BLO01411 237 271000 Local 18,939 76 10,677 68 8,262 07 8,262 07
Base 18,938 76 10,677 69 8,262 07 000 8,262 07
05CJ 90385D107 ULTIMATE SOFTWARE GROUP INC COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 100000C
114BLQ00526 367 507 000 Local 33,252 32 19,976 35 13,275 97 13,275 97
Base 33,252 32 19,976 35 13,275 97 000 13,275 97

90385D107 Total
Local 90,869 97 51,142 60 39,727 37 39,727 37
Base 90,869 97 51,142 60 38,727 37 000 39,727 37
05C5 90391410¢ ULTRA PETROLEUM CORP COMMON STOCK NPV 22 Dec 2011 28 Dec 2011 100000C
114BLP03074 336 2,81500C Local 86,035 16 134,543 83 -48,508 67 -48,508 67
Base 86,035 16 134,543 83 -48,508 67 000 -48,508 67
05C5 90391410¢ ULTRA PETROLEUM CORP COMMON STOCK NPV 03 May 2012 08 May 2012 100000C
12ECJBBD514 478 1,350 00C Local 28,759 90 64,523 68 -37,76378 -37,763 78
Base 26,759 90 64,523 68 -37,763 78 000 -37,763 78
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903914109 Totat

Local 112,795 06 199,067 51 86,272 45 86,272 45
Base 112,795 06 199,067 51 86,272 45 000 -86,272 45
05CN 907818108 UNION PACIFIC CORF COMMON STOCK USD2 & 08 May 2012 11 May 2012 1 00000C
12EGJBBB4WS 512 100000 Local 11,165 44 10,74172 45372 45372
Base 11,165 44 10,71172 45372 000 45372
05CN 907818108 UNION PACIFIC CORF COMMON STOCK USD2 £ 09 May 2012 14 May 2012 1 00000C
12EHJBBB554 518 75000 Local 8,398 84 8,03379 365 05 365 05
Base 8,398 84 8,03379 365 05 000 36505
907818108 Total
Local 19,564 28 18,745 51 81877 81877
Base 19,564 28 18,745 51 81877 000 81877
05C5 90921810¢ UNIT CORP COMMON STOCK USD 2 22 Dec2011 28 Dec 2011 1 00000C
114BLP03056 318 865000 Local 39,741 57 30,801 87 8,939 70 8,939 70
Base 39,74157 30,801 87 8,93970 000 8,939 70
05C5 90921810¢ UNIT CORP COMMON STOCK USD 2 03 May 2012 08 May 2012 1 00000C
12ECJBBD51F 457 415000 Local 16,729 89 14,777 78 1,952 11 1,952 11
Base 16,729 89 14,777 78 1,952 11 000 1,952 11
809218109 Total
Local 56,471 46 45,579 65 10,891 81 10,891 81
Base 56,471 46 45,579 65 10,891 81 000 10,891 81
05C6  91004710¢ UNITED CONTINENTAL HOLDINGE ~ COMMON STOCK USD 01 210ct2011 26 Oct 2011 1 00000C
111MJ024635 168 700000 Local 14,203 42 9,279 86 4,923 56 4,923 56
Base 14,203 42 9,279 86 4,923 56 000 4,923 56
05C6 91004710¢ UNITED CONTINENTAL HOLDINGE ~ COMMON STOCK USD 01 210ct2011 26 Oct 2011 1 00000C
111MJ024731 169 500 000 Local 10,125 80 6,628 47 3,497 33 3,497 33
Base 10,125 80 6,628 47 3,497 33 000 3,497 33
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S$SB Trade ID Lot Shares/Par Principal Net Cost Security GniLs Curr GniLs Net Gnils
05C6 91004710¢ UNITED CONTINENTAL HOLDINGE ~ COMMON STOCK USD 01 24 Oct2011 27 Oct 2011 1 00000C
111MJIP15484 181 800000 Local 16,448 88 10,605 55 5,843 33 5,843 33

Base 16,448 88 10,605 55 5,843 33 000 5,843 33
05C6 91004710¢ UNITED CONTINENTAL HOLDINGS ~ COMMON STOCK USD 01 310ct2011 03 Nov 2011 1 .00000C
111MJU10265 329 11,000 00C Local 214,190 07 145,826 36 68,363 71 68,363 71

Base 214,190 07 145,826 36 68,363 71 000 68,363 71
05C6 91004710¢ UNITED CONTINENTAL HOLDINGE ~ COMMON STOCK USD 01 31 0ct2011 03 Nov 2011 100000C
111MJU19951 389 8,755 00C Local 171,493 14 116,064 52 55,428 62 55,428 62

Base 171,493 14 116,064 52 55,428 62 000 55,428 62
05C6 91004710¢ UNITED CONTINENTAL HOLDINGS  COMMON STOCK USD 01 29 Sep 2011 04 Oct 2011 1 00000C
111MIT30848 756 200000 Local 4,178 67 2,651 39 1,527 28 1,527 28

Base 4,178 67 2,651 39 1,527 28 000 1,527 28
05C6 91004710¢ UNITED CONTINENTAL HOLDINGS  COMMON STOCK USD 01 29 Sep 2011 04 Oct 2011 1 00000C
111MIT30850 757 1,200 00C Local 24,945 60 15,908 33 9,037 27 9,037 27

Base 24,945 60 15,908 33 9,037 27 000 9,037 27

05C6 ©1004710€ UNITED CONTINENTAL HOLDINGS ~ COMMON STOCK USD 01 29 Sep2011 04 Oct 2011 100000C




111MIT30948 758 1,300 00C Local
Base

05C6 91004710¢
111MJB18311 765 200000 Local
Base

05C6 91004710¢

111MJB18313 766 400 006 Local
Base
910047109 Total
Local
Base
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UNITED CONTINENTAL HOLDINGE  COMMON STOCK USD 01

3.42101
342101

UNITED CONTINENTAL HOLDINGE  COMMON STOCK USD 01

6,829 86
6,829 86

492,189 41
492,189 41

17,234 02
17,234 02

2,651 39
2,651 39

5,30278
530278

332,152 67
332,152 67

9.1l8 94

9,118 94 000
04 Oct 2011 07 Oct 2011

769 62
769 62 000
04 Oct 2011 07 Oct 2011
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1,527 08 000
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05C) 91136310¢ UNITED RENTALS INC COMMON STOCK USD 01 01 May 2012 04 May 2012 1 00000C
12EBJBBCGVC 064 521000 Local 23,323 08 17,195 20 6,127 88 6,127 88
Base 23,323 08 17,195 20 6,127 88 600 6,127 88
05C4 91301710¢ UNITED TECHNOLOGIES CORFP COMMON STOCK UsD1 28 Dec 2011 29 Dec 2011 1 00000C
114BLT00751 209 1,92500C Local 140,983 32 53,432 42 87,550 90 87,550 90
Base 140,983 32 53,432 42 87,550 90 000 87,550 90
05CN 91301710¢ UNITED TECHNOLOGIES CORP COMMON STOCK USD1 31May 2012 05 .Jun 2012 100000C
12FAJBBDHWD 599 200000 Llocal 14,893 40 15,040 38 -146 98 -146 98
Base 14,893 40 15,040 38 -146 98 000 -146 98
913017109 Total
Local 155,876 72 68,472 80 87,403 92 87,403 92
Base 155,876 72 68,472 80 87,403 92 000 87,403 92
05CJ 91307C102 UNITED THERAPEUTICS CORP COMMON STOCK USD 01 05 Jul 2011 08 Jul 2011 100000C
114BGC00603 486 1,091 00C Local 58,921 04 62,840 94 -3,919 90 -3,919 90
Base 58,921 04 62,840 94 -3,919 980 000 -3,919 90
05CJ 91307C102 UNITED THERAPEUTICS CORP COMMON STOCK USD 01 26 Sep 2011 29 Sep 2011 100000C
114BIR00743 798 5,083 00C Llocal 196,295 07 292,777 74 -96,482 67 -96,482 67
Base 196,295 07 292,777 74 -96,482 67 000 -96,482 67
91307C102 Total
Local 255,216 11 355,618 68 -100,402 57 -100,402 57
Base 255,216 11 355,618 68 -100,402 57 000 -100,402 57
05CJ 920253101 VALMONT INDUSTRIES COMMON STOCK USD1 26 Apr2012 01 May 2012 100000C
12DTJBBCTVW 044 79000 Local 9,837 68 6,490 59 3,347 09 3,347 09
Base 9,837 68 6,490 59 3,347 09 000 3,347 09
05CJ 920253101 VALMONT INDUSTRIES COMMON STOCK UsD1 27 Apr2012 02 May 2012 100000C
12DUJBBC1SK 047 83000 Local 10,388 50 6,81923 3,569 27 3,569 27
Base 10,388 50 6,81923 3,569 27 000 3,569 27
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05CJ 920253101
12EBJBBCGTO

05CJ 920253101
114BLO01410

05CJ 920253101
114BLP00826

05CJ 920253101
114BLQO0S09

920253101 Total

05C9  92203174¢
114BKO01118

05CN 92343v104
12EMJBBBSJB

0S5CN 92343v104
12EPJBBBSWT

92343V104 Total
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VALMONT INDUSTRIES
053

VALMONT INDUSTRIES
236

VALMONT INDUSTRIES
296

VALMONT INDUSTRIES
350

VANGUARD INFLATION PROTECTED VANGUARD INFLAT PROTECTED IS
510,213 152 Local

049

VERIZON COMMUNICATIONS INC

548

VERIZON COMMUNICATIONS INC

560

COMMON STOCK USD1
317 000 Local 40,400 42
Base 40,400 42
COMMON STOCK USD1
246 000 Local 21,733 36
Base 21,73336
COMMON STOCK USD1
228 000 Local 20,401 50
Base 20,401 50
COMMON STOCK USD1
231000 Local 21,255 05
Base 21,255 05
Local 124,016 51
Base 124,016 51

5,734,795 83
Base 5,734,795 83

COMMON STOCK USD 1

400 000 Local 16,345 63
Base 16,345 63

COMMON STOCK USD 1
400 000 Local 16,526 74
Base 16,526 74
Local 32,872 37
Base 32,87237

26,044 53
26,044 53

20,085 22
20,085 22

18,615 57
18,615 57

18,860 52
18,860 52

96,915 66
96,915 66

5,252,848 24
5,252,848 24

15,735 18
15,735 18

15,735 18
15,735 18

31,470 36
31,470 36

01 May 2012 04 May 2012 1.00000C
14,355 89 14,355 89
14,355 89 000 14,355 89

20 Dec 2011 23 Dec 2011 1.00000C

1,648 14 1,648 14
1,648 14 000 1,648 14,
21 Dec 2011 27 Dec 2011 1 00000C
1,78593 1,78593
1,78593 000 1,785 93
22 Dec 2011 28 Dec 2011 1.00000C

2,394 53 2,394 53
2,394 53 000 2,394 53
27,100 85 27,100 85
27,100 85 000 27,100 85
27 Oct2011 27 Oct 2011 1.00000C
481,947 59 481,947 59
481,947 59 000 481,947 58
16 May 2012 21 May 2012 1.00000C

610 45 610 45
610 45 000 610 45

21 May 2012 24 May 2012 100000C
79156 791 56
79156 000 791 56
1,402 01 1,402 01
1,402 01 000 1,402 01
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Base Currency: USD - US DOLLAR

Fund AssetID Security Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr GniLs Net Gn/Ls
05C4 92826C839 VISA INC CLASS A SHARES COMMON STOCK USD 0001 28 Dec 2011 29 Dec 2011 - 1 00000C
114BLT00752 210 1,27500C Local 128,986 84 109,878 73 19,108 11 19,108 11
Base 128,986 84 109,878 73 19,108 11 000 19,108 11
05C5 92826C838 VISA INC CLASS A SHARES COMMON STOCK USD 0001 23 Sep2011 28 Sep 2011 1.00000C
114BIQ00732 237 1,030 00C Local 92,345 34 65,361 59 26,983 75 26,983 75
Base 92,345 34 65,361 59 26,983 75 000 26,983 75
05C5 92826C838 VISA INC CLASS A SHARES COMMON STOCK USD 0001 22 Dec2011 28 Dec 2011 1 00000C
114BLP03057 319 1,195 00C Local 120,671 65 75,832 14 44,839 51 44,839 51
Base 120,671 65 75,832 14 44,839 51 000 44,839 51
05C5 92826C838 VISA INC CLASS A SHARES COMMON STOCK USD 0001 03 May 2012 08 May 2012 1 00000C
12ECJBBD51H 459 520 000 Local 61,605 19 32,998 09 28,607 10 28,607 10
Base 61,605 19 32,998 09 28,607 10 000 28,607 10
92826C839 Total
Local 403,609 02 284,070 55 119,538 47 119,538 47
Base 403,609 02 284,070 55 119,538 47 000 119,538 47
05CJ 92849E101 VITAMIN SHOPPE INC COMMON STOCK USD 01 01May 2012 04 May 2012 100000C
12EBJBBCGVD 065 523 000 Local 23,966 46 18,009 06 5,957 40 5,957 40
Base 23,966 46 18,009 06 5,957 40 000 5,957 40
05CJ  92849E101 VITAMIN SHOPPE INC COMMON STOCK USD 01 20 Dec 2011 23 Dec 2011 1 .00000C
1148L0O01421 247 383000 Local 14,353 64 13,188 27 1,165 37 1,165 37
Base 14,353 64 13,188 27 1,16537 000 1,165 37
05CJ  92849E101 VITAMIN SHOPPE INC COMMON STOCK USD 01 21 Dec 2011 27 Dec 2011 100000C
114BLP00833 303 356 000 Local 13,61345 12,258 55 1,354 90 1,354 90
Base 13,61345 12,258 55 1,354 90 000 1,354 90




05CJ  92849E101 VITAMIN SHOPPE INC COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 1.00000C
114BLQ0O0518 359 361000 Local 13,972 23 12,430 72 1,541 51 1,541 51
Base 13,972 23 12,430 72 1,541 51 000 1,541 51
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Fund Asset D Security Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Princlpal Net Cost Security Gn/Ls Curr Gn/Ls Net Gn/Ls
05CJ 92849E101 VITAMIN SHOPPE INC COMMON STOCK USD 01 05Jul2011 08 Jul 2011 1 00000C
114BGC00597 480 301000 Local 14,180 13 10,364 67 3,815 46 3,81546
Base 14,180 13 10,364 67 3,81546 000 3.81546
05CJ 92849E101 VITAMIN SHOPPE INC COMMON STOCK USD 01 05Jul 2011 08 Jul 2011 1 00000C
114BGC00599 482 430000 Local 19,766 94 14,806 68 4,960 26 4,960 26
Base 19,766 94 14,806 68 4,960 26 000 4,960 26
92849E101 Total
Local 99,852 85 81,057 95 18,794 90 18,794 90
Base 99,852 85 81,057 95 18,794 90 000 18,794 90
05CJ 92864510C VOLCANO CORP COMMON STOCK USD 001 01 May 2012 04 May 2012 1 00000C
12EBJBBCGVS 077 695000 Local 19,113 46 14,528 58 4,584 88 4,584 88
Base 19,113 46 14,528 58 4,584 88 000 4,584 88
05CJ 92864510C VOLCANO CORP COMMON STOCK USD 001 20 Dec 2011 23 Dec 2011 1.00000C
114BLO01432 258 658 000 Local 14,681 14 13,755 12 926 02 926 02
Base 14,681 14 13,755 12 926 02 000 926 02
05CJ 92864510C VOLCANO CORP COMMON STOCK USD 001 21 Dec2011 27 Dec 2014 1 00000C
114BLP00844 314 609 000 Local 13,763 06 12,730 80 1,032 26 1,032 26
Base 13,763 06 12,730 80 1,032 26 000 1,032 26
05CJ 92864510C VOLCANO CORP COMMON STOCK USD 001 22 Dec 2011 28 Dec 2011 1 00000C
114BLQO0531 372 618000 Local 14,213 29 12,918 94 1,294 35 1,294 35
Base 14,213 29 12,918 94 1,294 35 000 1,294 35
05CJ 92864510C VOLCANO CORP COMMON STOCK USD 001 25Ju12011 28 Jul 2011 1 00000C
114BGQ00592 568 1,13900C Local 37,111 20 22,422 45 14,688 75 14,688 75
Base 37,111 20 22,422 45 14,688 75 000 14,688 75
05CJ 92864510C VOLCANO CORP COMMON STOCK USD 001 09 Feb 2012 14 Feb 2012 1 00000C
124BBH00835 594 326 000 Local 9,094 96 6,814 84 2,280 12 2,280 12
Base 9,004 96 6,814 84 2,280 12 000 2,280 12
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Fund AssetID Security Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Cuir Gn/Ls Nst Gn/Ls
05CJ 92864510C VOLCANO CORP COMMON STOCK USD 001 10 Feb 2012 15 Feb 2012 1 00000C
124BBi00691 599 503000 Local 13,782 23 10,514 93 3,267 30 3,267 30

Base 13,782 23 10,514 93 3,267 30 000 3,267 30
05CJ 92864510C VOLCANO CORP COMMON STOCK USD 001 13 Feb 2012 16 Feb 2012 1 00000C
1248BJ01143 606 168 000 Local 4,730 68 351194 1,218 74 1.21874

Base 4,730 68 351194 1,218 74 000 1,21874

928645100 Total




Local 126,490 02 97,197 60 29,292 42 29,292 42
Base 126,490 02 97,197 60 29,202 42 000 29,292 42
05CJ 92870810€ VOLTERRA SEMICONDUCTOR CORP COMMON STOCK USD 001 01 May 2012 04 May 2012 1.00000C
12EBJBBCGV2 085 974 000 Local 31,390 34 16,396 15 14,994 19 14,994 19
Base 31,390 34 16,396 15 14,994 19 000 14,994 19
05CJ  92870810€ VOLTERRA SEMICONDUCTOR CORP COMMON STOCK USD 001 08 Nov 2011 14 Nov 2011 1.00000C
114BKG01080 129 249000 Local 6,18135 4,191 62 1,989 73 1,989 73
Base 6,181 35 4,191 62 1,989 73 000 1,989 73
05CJ 92870810€ VOLTERRA SEMICONDUCTOR CORP COMMON STOCK USD 001 09 Nov 2011 15 Nov 2011 1 00000C
114BKH00513 133 101000 Local 2,45185 1,700 22 751 63 75163
Base 245185 1,700 22 75163 000 75163
05CJ 92870810€ VOLTERRA SEMICONDUCTOR CORP COMMON STOCK USD 001 10 Nov 2011 16 Nov 2011 1.00000C
114BKI00425 140 352000 Local 8,299 19 5,925 51 2,37368 2,37368
Base 8,299 19 5,925 51 2,373 68 000 2,37368
05CJ 92870810€ VOLTERRA SEMICONDUCTOR CORP COMMON STOCK USD 001 11 Nov2011 16 Nov 2011 1 00000C
114BKJ01070 146 728 000 Local 17,828 95 12,255 03 5,573 92 557392
Base 17,828 95 12,255 03 5,573 92 000 557392
05CJ 92870810€ VOLTERRA SEMICONDUCTOR CORP COMMON STOCK USD 001 20 Dec 2011 23 Dec 2011 1.00000C
114BLO01445 271 1,059 00C Local 26,288 74 17,827 03 8,461 71 8,461 71
Base 26,288 74 17,827 03 8,461 71 000 8,46171
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Fund AssetID Security Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principai Net Cost Security Gni/Ls Curr Gnlls Net Gn/Ls
05CJ 92870810€ VOLTERRA SEMICONDUCTOR CORP COMMON STOCK USD 001 21 Dec 2011 27 Dec 2011 1 00000C
114BLP00857 327 979000 Local 23,447 66 16,480 32 6,967 34 6,967 34
Base 23,447 66 16,480 32 6,967 34 000 6,967 34
05CJ 92870810¢ VOLTERRA SEMICONDUCTOR CORF COMMON STOCK USD 001 22 Dec 2011 28 Dec 2011 1 00000C
114BLQ00546 387 994 000 Local 24,645 85 16,732 83 7,913 02 7,913 02
Base 24,645 85 16,732 83 7,913 02 000 7.91302
05CJ 92870810€ VOLTERRA SEMICONDUCTOR CORP COMMON STOCK USD 001 18 Jan 2012 23 Jan 2012 1 00000C
124BAL00859 468 208 000 Local 5,791 64 3,501 44 2,290 20 2,290 20
Base 5,791 64 3,501 44 2,290 20 000 2,290.20
05CJ 92870810€ VOLTERRA SEMICONDUCTOR CORP COMMON STOCK USD 001 18 Jan 2012 23 Jan 2012 1 00000C
124BALO00861 471 976 000 Local 27,178 92 16,429 82 10,748 10 10,749 10
Base 27,178 92 16,429 82 10,749 10 000 10,749 10
05CJ 92870810€ VOLTERRA SEMICONDUCTOR CORP COMMON STOCK USD 001 23Jan 2012 26 Jan 2012 1 00000C
124BA0O00870 499 211000 Local 6,156 86 3,551 94 2,604 92 2,604 92
Base 6,156 86 3,55194 2,604 92 000 2,604 92
05CJ 92870810€ VOLTERRA SEMICONDUCTOR CORF COMMON STOCK USD 001 23 Jan 2012 26 Jan 2012 1 00000C
124BA0O00871 500 268 000 Local 7.796 48 4,511 47 3,28501 3,28501
Base 7,796 48 4,511 47 3,285 01 000 3,28501
05CJ 92870810€ VOLTERRA SEMICONDUCTOR CORF COMMON STOCK USD 001 23 Jan 2012 26 Jan 2012 1 00000C
124BA0O00873 504 685000 Local 19,848 18 11,53117 8,317 01 8,317 01
Base 19,848 18 11,531 17 8,317 01 000 8,317 01
05CJ 92870810€ VOLTERRA SEMICONDUCTOR CORP COMMON STOCK USD 001 01 Aug 2011 04 Aug 2011 1.00000C
114BHB00631 623 1,061 00C Local 26,574 88 17,860 70 8,714 18 8,714 18
Base 26,574 88 17,860 70 8,714 18 000 8,714 18
928708106 Total
Local 233,880 88 148,895.25 84,985 64 84,985 64
Base 233,880 89 148,895 25 84,985 64 000 84,985 64
Page 157 Prepared by State Street




=R
Realize

Base Currency: USD - US DOLLAR

Fund AssetlID Security Name Secunty Description Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/ls Curr GniLs Net Gn/lLs
05CJ 94105310C WASTE CONNECTIONS INC COMMON STOCK USD 01 06 Oct 2011 12 Oct 2011 1 00000C
114BJE00S75 045 1,803 00C Local 61,01125 30,497 50 30,51375 30,51375
Base 61,01125 30,497 50 30,513 75 000 30,51375
05CJ 94105310C WASTE CONNECTIONS INC COMMON STOCK USD 01 01 May 2012 04 May 2012 1 00000C
12EBJBBCGVS 092 1,267 00C Local 40,858 56 26,532 30 14,326 26 14,326 26
Base 40,858 56 26,532 30 14,326 26 000 14,326 26
05CJ 94105310C WASTE CONNECTIONS INC COMMON STOCK USD 01 20 Dec 2011 23 Dec 2011 1 00000C
114BLO01434 260 688 000 Local 21,981 58 11,637 43 10,344 15 10,344 15
Base 21,981 58 11,637 43 10,344 15 000 10,344 15
05CJ 94105310C WASTE CONNECTIONS INC COMMON STOCK USD 01 21 Dec 2011 27 Dec 2011 1 00000C
114BLP00845 315 635000 Local 20,388 43 10,740 94 9,647 49 9,647 49
Base 20,388 43 10,740 94 9,647 49 000 9,647 49
05CJ 94105310C WASTE CONNECTIONS INC COMMON STOCK USD 01 22 Dec 2011 28 Dec 2011 1 00000C
114BLQ00532 373 643 000 Local 20,771 84 10,876 26 9,895 58 9,895 58
Base 20,771 84 10,876 26 9,895 58 000 9,895 58
05CJ 94105310C WASTE CONNECTIONS INC COMMON STOCK USD 01 14 Jul 2011 19 Jul 2011 1.00000C
114BGJO0557 520 1,008 00C Local 33,102 53 17,067 10 16,035 43 16,035 43
Base 33,102 53 17,067 10 16,035 43 000 16,035 43
941053100 Totat
Local 198.114 19 107,351 53 90,762 66 90,762 €6
Base 198,114 19 107,351 53 90,762 66 000 90,762 66
05C6 94770V102 WEBMD HEALTH CORP COMMON STOCK USD 01 19 Jul 2011 22 Jut 2011 1 00000C
111MGL21071 729 300000 Local 10,774 92 9,944 97 829 95 829 95
Base 10,774 92 9,944 97 829 95 000 829 95
05C6 94770V102 WEBMD HEALTH CORP COMMON STOCK USD 01 19Jul 2011 22 Jul 2011 100000C
111MGL21073 730 1,900 00C Local 39,655 99 36,464 89 3,191 10 3,191 10
Base 39,655 99 36,464 89 3,191 10 000 3,191 10
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SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/lLs Curr Gn/ls Net Gn/lLs
94770V102 Total
Local 50,430 91 46,409 86 4,021 05 4,021 05
Base 50,430 91 46,409 86 4,021 05 000 4,02105
05C4 94973V107 WELLPOINT INC COMMON STOCK USD 01 28 Dec 2011 29 Dec 2011 1 00000C
114BLT00753 211 2,165 00C Local 144,333 00 59,843 41 84,489 59 84,489 59
Base 144,333 00 59,843 41 84,489 59 000 84,489 59
05C6 94973V107 WELLPOINT INC COMMON STOCK USD 01 310ct2011 03 Nov 2011 1 00000C
111MJU10250 328 3,200 00C Local 220,524 72 57,965 68 162,559 04 162,559 04
Base 220,524 72 57,965 68 162,559 04 000 162,559 04
05C6 94973V107 WELLPOINT INC COMMON STOCK USD 01 310ct2011 03 Nov 2011 1.00000C
111MJU13882 351 1,000 00C Local 69,454 66 18,114 28 51,340 38 51,340 38
Base 69,454 66 18,114 28 51,340 38 000 61,340 38
05C6 94973V107 WELLPOINT INC COMMON STOCK USD 01 06 Sep 2011 09 Sep 2011 1 00000C
111MIC35013 €48 400000 Local 24,349 29 7,24571 17,103 58 17,103 58




05C4 94973V107
114BGS00762

94973V107 Total

05C4 949746101
114BLT00754

05C6 96638710z
111MJT18733
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Base 24,349 29

WELLPOINT INC COMMON STOCK USD 01
752 520000 Local 36,516 81
Base 36,516 81
Local 495,178 48
Base 495,178 48
WELLS FARGO + CO COMMON STOCK USD1 66€
212 9,802 00C Local 267,148 37
Base 267,148 37

WHITING PETROLEUM CORP COMMON STOCK USD 001
291 1,500 00C Local 74,069 32
Base 74,069 32

7,24571 17,103 58
27 Jul 2011

14,373 48 22,143 33

14,373 48 22,143 33

157,542 56 337,635 92

157,542 56 337,635 92
28 Dec 2011

129,851 10 137,297 27

129,851 10 137,297 27
28 Oct 2011

86,990 03 -12,920 71

86,990 03 -12,920 71

000 17,103 58

01 Aug 2011 1.00000C
22,143 33

000 22,143 33
337,635 92

000 337,635 92

29 Dec 2011 1.00000C
137,297 27

000 137,297 27

02 Nov 2011 100000C
-12,920 71

000 -12,920 71
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Fund AssetID Security Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/lLs Curr Gn/Ls Net Gn/Ls
05C6 966387102 WHITING PETROLEUM CORP COMMON STOCK USD 001 01 Nov 2011 04 Nov 2011 1.00000C
111MKA27188 493 2,02500C Local 88,968 09 117,436 53 -28,468 44 -28,468 44
Base 88,968 09 117,436 53 -28,468 44 000 -28,468 44
966387102 Total
Local 163,037 41 204,426 56 -41,389 15 -41,389 15
Base 163,037 41 204,426 56 41,388 15 000 41,389 15
05CN 97665710€ WISCONSIN ENERGY CORP COMMON STOCK USD 01 31 May 2012 05 Jun 2012 1 00000C
12FAJBBDHWH 602 200000 Local 7,55679 6,876 92 679 87 67987
Base 7,556 79 6,876 92 679 87 000 679 87
05CJ) 98147510€ WORLD FUEL SERVICES CORP COMMON STOCK USD 01 01 May 2012 04 May 2012 1.00000C
12EBJBBCGWK 100 1,646 00C Local 72,405 91 61,597 34 10,808 57 10,808 57
Base 72,405 91 61,597 34 10,808 57 000 10,808 57
05C4 98147510€ WORLD FUEL SERVICES CORP COMMON STOCK USD 01 28 Dec 2011 29 Dec 2011 1.00000C
114BLT00755 213 3,04100C Local 127,775 19 107,833 93 19,941 26 19,941 26
Base 127,775 19 107,833 93 19,941 26 000 19,941 26
05CJ 98147510€ WORLD FUEL SERVICES CORP - COMMON STOCK USD 01 20 Dec 2011 23 Dec 2011 1 00000C
114BLO01453 279 1,506 00C Local 62,837 39 56,358 20 6,479 19 6,47919
Base 62,837 39 56,358 20 6,479 19 000 6,47919
05CJ 98147510€ WORLD FUEL SERVICES CORP COMMON STOCK USD 01 21Dec 2011 27 Dec 2011 1 00000C
114BLP008B64 334 1,41300C Local 59,725 37 52,877 91 6,847 46 6,847 46
Base 59,725 37 52,877 91 6,847 46 000 6,847 46
05CJ) 98147510€ WORLD FUEL SERVICES CORP COMMON STOCK USD 01 22 Dec2011 28 Dec 2011 1 00000C
114BLQ00554 395 1,433 00C Local 60,973 68 53,626 36 7,347 32 7,347 32
Base 60,973 68 53,626 36 7,347 32 000 7,347 32
05CJ 98147510€ WORLD FUEL SERVICES CORP COMMON STOCK USD 01 12Jan 2012 18 Jan 2012 1 00000C
124BA100688 438 3000 Local 13193 11227 19 66 19 66
Base 13193 11227 19 66 000 1966
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Fund AssetID Security Name Maturity Date Sti Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security GniLs Curr Gn/Ls Net GniLs
05CJ 98147510€ WORLD FUEL SERVICES CORP COMMON STOCK USD 01 12Jan 2012 18 Jan 2012 100000C
124BAI00691 441 589000 Local 25,786 33 22,041 82 3,744 51 3,744 51
Base 25,786 33 22,041 82 3,744 51 000 3,744 51
05CJ 98147510€ WORLD FUEL SERVICES CORP COMMON STOCK USD 01 13Jan 2012 19 Jan 2012 1.00000C
124BAJ01218 448 384000 Local 16,589 25 14,370 22 2,219 03 2,21903
Base 16,589 25 14,370 22 2,218 03 000 2,21903
05CJ 98147510¢ WORLD FUEL SERVICES CORP COMMON STOCK USD 01 17 Jan 2012 20 Jan 2012 1.00000C
124BAK00741 455 512000 Local 22,13876 19,160 29 2,978 47 2,978 47
Base 22,138 76 19,160 29 2,978 47 000 2,978 47
05CJ 98147510€ WORLD FUEL SERVICES CORP COMMON STOCK USD 01 18 Jan 2012 23 Jan 2012 100000C
124BAL00860 470 683 000 Local 29,914 89 25,559 53 4,355 36 4,355 36
Base 29,914 89 25,559 53 4,355 36 000 4,355 36
981475106 Total - - - - -
tocal 478,278 70 413,537 87 64,740 83 64,740 83
Base 478,278 70 413,537 87 64,740 83 000 64,740 83
05CF  ACIO05NJ7 BLUE WATER PANADERO INVLLC  MUTUAL FUND 01Jul2011 01 Ju! 2011 1.00000C
114BHB03058 674 0096 Local 15,401 70 15,600 00 -198 30 -198 30
Base 15,401 70 15,600 00 -198 30 000 -198 30
05CF ACIO05NJ7 BLUE WATER PANADERO INV LLC  MUTUAL FUND 01Jul 2011 01 Jul 2011 1 00000C
114FHB00044 674 0096 Local +15,401 70 -15,600 00 198 30 198 30
CXL Base -15,401 70 -15,600 00 198 30 000 198 30
0SCF  ACI005NJ7 BLUE WATER PANADERO INV LLC ~ MUTUAL FUND 01Jul 2011 01 Jul 2011 1 00000C
114BHB03061 675 0096 Local 15,401 07 15,600 00 -198 93 -198 93
Base 15,401 07 15,600 00 -198 93 000 -198 93
05CF ACI005NJ7 BLUE WATER PANADERO INV LLC  MUTUAL FUND 210ct 2011 21 Oct 2011 1 00000C
114BKQ01346 707 0060 Local 9,754 01 9,750 00 401 401
Base 9,754 01 9,750 00 401 000 401
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ACI005NJ7 Total
Local 25,155 08 25,350 00 -194 92 -194 92
Base 25,155 08 25,350 00 -194 92 000 -194 92
05C6 GO0129K104 AIRCASTLE LTD COMMON STOCK USD 01 28 Oct 2011 02 Nov 2011 1 00000C
111MJT22393 313 5,600 00C Local 68,850 67 49,987 92 18,862 75 18,862 75
Base 68,850 67 49,987 92 18,862 75 000 18,862 75
05C6 G0129K104 AIRCASTLE LTD COMMON STOCK USD 01 310ct2011 03 Nov 2011 100000C
111MJU11274 334 6,600 00C Local 69,578 66 49,987 92 19,590 74 19,590 74
Base 69,578 66 49,987 92 19,590 74 000 19,590 74
05C6 GO0129K104 AIRCASTLELTD COMMON STOCK USD 01 310ct2011 03 Nov 2011 100000C
111MJU18367 374 5,500 00C Local 67,922 04 49,095 28 18,826 76 18,826 76
Base 67,922 04 49,095 28 18,826 76 000 18,826 76
G0129K104 Total
Local 206,351 37 149,071 12 57,280 25 57,280 25
Base 206,351 37 149,071 12 57,280 25 000 57,280 25
05C6 G0585R106 ASSURED GUARANTY LTD COMMON STOCK USD 01 20 Oct 2011 25 Oct 2011 1.00000C
111MJIN19465 132 500 000 Local 6,037 63 6,712 55 -674 92 -674 92
Base 6,037 63 6,712 55 -674 92 000 674 92
05C6 G0585R106 ASSURED GUARANTY LTD COMMON STOCK USD 01 20 Oct 2011 25 Oct 2011 1 00000C
111MJIN19475 133 100 000 Local 1,210 22 1,342 51 -13229 -132 29
Base 1,210 22 1,342 51 -13229 000 -132 29
05C6 GO0585R106 ASSURED GUARANTY LTD COMMON STOCK USD 01 31 0ct2011 03 Nov 2011 100000C




111MJU23266

05C6 GO585R106
111MKA27125
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395

ASSURED GUARANTY LTD

490

9,700 00C Local

28,150 00C Local

125,610 64
Base 125,610 64
COMMON STOCK USD 01
339,623 20
Base 338,623 20

130,223 42
130,223 42

377,916 42
377,916 42

-4,!12 78

-4,61278 000
01 Nov2011 04 Nov 2011
-38,293 22
-38,293 22 000
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-4,61278
-4,61278
100000C
-38,293 22
-38,293 22
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Fund AssetID Securnity Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Securlty Gn/Ls Curr Gn/Ls Net Gn/Ls
05C6 GO0585R106 ASSURED GUARANTY LTD COMMON STOCK USD 01 17 Aug 2011 22 Aug 2011 1 00000C
111MHM28117 522 300000 Local 3,728 92 4,148 98 -420 06 -420 06
Base 3,728 92 4,148 98 -420 06 000 -420 06
05C6 GO585R106 ASSURED GUARANTY LTD COMMON STOCK USD 01 17 Aug 2011 22 Aug 2011 1.00000C
111MHM28121 523 400000 Local 4,859 78 5,531 97 67219 -67219
Base 485978 5,531 97 67219 000 67219
05C6 GO585R106 ASSURED GUARANTY LTD COMMON STOCK USD 01 01 Sep 2011 07 Sep 2011 1.00000C
111MIA27178 627 400 000 Local 5,469 89 5,531 97 -62 08 -62 08
Base 5,469 89 6,531 97 -62 08 000 -62 08
05C6 GO585R106 ASSURED GUARANTY LTD COMMON STOCK USD 01 01 Sep 2011 07 Sep 2011 1.00000C
111MIA27180 628 300000 Local 3,993 07 4,148 98 -15591 -155 91
Base 3,993 07 4,148 98 -15591 000 -155 91
GO0585R106 Total
Local 490,533 35 535,556 80 -45,023 45 -45,023 45
Base 490,533 35 535,556 80 -45,023 45 000 -45,023 45
05CN G1151C101 ACCENTUREPLCCLA COMMON STOCK USD 0022 £ 04 Apr2012 10 Apr 2012 1.00000C
12DDJBBBSLD 410 100 000 Local 6,407 19 5,352 98 1,054 21 1,054 21
Base 6,407 19 5,352 98 1,054 21 000 1,054 21
05CN  G24140108 COOPER INDUSTRIES PLC COMMON STOCK USD 01 22 May 2012 25 May 2012 1 00000C
12EQJBBB5HB 564 500 000 Local 35,093 31 27,389 12 7,704 19 7,704 19
Base 35,093 31 27,389 12 7,704 19 000 7.704 19
05CN G24140108 COOPER INDUSTRIES PLC COMMON STOCK USD 01 23 May 2012 29 May 2012 1 00000C
12ERJBBBSJP 576 300 00C Local 21,038 37 16,433 47 4,604 90 4,604 90
_. B - Base 21,038 37 16,433 47 4,604 90 000 4,604 90
05CN  G24140108 COOPER INDUSTRIES PLC COMMON STOCK USD 01 24 May 2012 30 May 2012 1 00000C
12ESJBBCWWL 587 300 006 Loca! 21,305 55 16,433 47 4,87208 4,87208
Base 21,305 55 16,433 47 4,87208 000 4,872 08
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05CN G24140108 COOPER INDUSTRIES PLC COMMON STOCK USD 01 29 May 2012 01 Jun 2012 1.00000C
12EUJBBB4TB 592 100 000 Local 7.160 83 5,477 82 1,683 01 1,683 01
Base 7.160 83 5477 82 1,683 01 000 1,683 01
05CN G24140108 COOPER INDUSTRIES PLC COMMON STOCK USD 01 31 May 2012 05 Jun 2012 1 00000C
12FAJBBDHWK 604 500 000 Local 35,114 11 27,389 13 7,724 98 7.724 98
Base 35,114 11 27,389 13 7,724 98 000 7.724 98




G24140108 Total

05CN G2554F113
12ECJBBBS52R

05CJ G3922B107
12EBJBBCGWS

05CJ) G3922B107
114BLO01454

05CJ G39228107
114BLP00866

05CJ  G3922B107
114BLQ00556

G3922B107 Total

Local 119,712 17
Base 119,712 17
COVIDIEN PLC COMMON STOCK USD 2
492 300000 Local 16,578 62
Base 16,578 62
GENPACT LTD COMMON STOCK USD 01
107 2,182 00C Local 36,508 40
Base 36,508 40
GENPACT LTD COMMON STOCK USD 01
280 1,57000C Local 23,880 34
Base 23,880 34
GENPACT LTD COMMON STOCK USD 01
336 1488 00C Local 21,895 49
Base 21,895 49
GENPACT LTD COMMON STOCK USD 01
397 1,509 00C Local 22,614 94
Base 2261494
Local 104,898 17
Base 104,899 17

93,123 01 26,589 16

93,123 01 26,589 16
02 May 2012

13,570 51 3,008 11

13,570 51 3,008 11
01 May 2012

33,586 81 2,921 59

33,586 81 2,92159
20 Dec 2011

24,166 49 -286 15

24,166 49 -286 15
21 Dec 2011

22,904 29 1,008 80

22,904 29 -1,008 80
22 Dec 2011

23,227 54 61260

23,227 54 -612 60

103,885 13 1,014 04

103,885 13 1,014 04

000

07 May 2012

000

04 May 2012

000
23 Dec 2011

000
27 Dec 2011

000
28 Dec 2011

000

000
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26,589 16
26,588 16

1 00000C
3,008 11
3,008 11

1.00000C
2,921 59
2,92159
100000C
-286 15
-286 15
1.00000C
-1,008 80
-1,008 80
100000C
-61260
-61260

1,014 04
1,014 04
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Base Currency: USD - US DOLLAR

Fund AssetID Security Name Securlty Description Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Princlpal Net Cost Secunty Gn/ls Curr Gn/ls Net Gn/Ls
05Cé G5876H105 MARVELL TECHNOLOGY GROUP LTC COMMON STOCK USD 002 110ct2011 14 Oct 2011 1 00000C
111MIG37736 045 100 000 Local 1,525 85 1,466 32 59 53 59 53
Base 1,525 85 1,466 32 59 53 000 5953
05C6 G5876H105 MARVELL TECHNOLOGY GROUP LTE COMMON STOCK USD 002 11 0ct 2011 14 Oct 2011 1 00000C
111MJG37738 046 400 000 Local 6,122 28 5,865 28 257 00 257 00
Base 6,122 28 5,865.28 257 00 000 257 00
05C6 G5876H105 MARVELL TECHNOLOGY GROUP LTC COMMON STOCK USD 002 11 0ct2011 14 Oct 2011 1 00000C
111MJG37752 - 047 — - - 100000 Local - 1,525 92 1,466 32 - 5960 -- - 59 60
Base 1,525 92 1,466 32 59 60 000 59 60
05C6 GS5876H105 MARVELL TECHNOLOGY GROUP LTC COMMON STOCK USD 002 20 Oct2011 25 0Oct 2011 100000C
111MJIN18512 114 1,900 00C Local 25,233 60 27,860 10 -2,626 50 -2,626 50
Base 25,233 60 27,860 10 -2,626 50 000 -2,626 50
05C6 G5876H105 MARVELL TECHNCLOGY GROUP LTC COMMON STOCK USD 002 20 Oct 2011 25 Oct 2011 1 00000C
111MJIN18514 115 300000 Local 4,053 46 4,398 96 -345 50 -345 50
Base 4,053 46 4,398 96 -34550 000 -345 50
05C6 G5876H105 MARVELL TECHNOLOGY GROUP LTC COMMON STOCK USD 002 310ct 2011 03 Nov 2011 1 00000C
111MJU15802 364 10,000 00C Local 140,107 30 146,632 11 -6,524 81 -6,524 81
Base 140,107 30 146,632 11 6,524 81 000 -6,524 81
05C6 G5876H105 MARVELL TECHNOLOGY GROUP LTC COMMON STOCK USD 002 310ct2011 03 Nov 2011 1 00000C
111MJU20845 392 12,100 00C Local 170,246 14 177,424 86 -7,17872 <7178 72
Base 170,246 14 177,424 86 -7.17872 000 -7,178 72
G5876H105 Total
Local 348,814 55 365,113 95 -16,299 40 -16,299 40
Base 348,814 55 365,113 95 -16,299 40 000 -16,299 40
05CN G6852T105 PARTNERRE LTD COMMON STOCK USD1 05 Mar 2012 08 Mar 2012 1 00000C
124BCDO00656 337 400 000 Local 25,594 09 25,73163 -137 54 -137 54
Base 25,594 09 25,731 63 -137 54 000 -137 54
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S$SB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr GnlLs Net Gn/Ls
05C4 G7496G102 RENAISSANCERE HOLDINGS LTC COMMON STOCK USD1 28 Dec 2011 29 Dec 2011 100000C
114BLT00712 173 1,040 00C Local 77,481 94 72,932 35 4,549 59 4,549 59
Base 77,481 94 72,932 35 4,549 58 000 4,549 59
05C5 G7496G102 RENAISSANCERE HOLDINGS LTC COMMON STOCK USD1 12 0ct 2011 17 Oct 2011 1 .00000C
11AWJI00619 255 3,925 00C Local 248,845 31 278,546 26 -29,700 95 -29,700 95
Base 248,845 31 278,546 26 -29,700 95 000 -29,700 95
G7496G103 Total
Local 326,327 25 351,478 61 -25,151 36 -25,151 36
Base 326,327 25 351,478 61 -25,151 36 000 -25,151 36
05C6 GB8649T109 SYNCORA HOLDINGS LTD COMMON STOCK USD 01 28 Oct 2011 02 Nov 2011 1.00000C
111MJT18718 280 43,200 00C Local 10,670 19 105,888 30 -95,218 11 -95,218 11
Base 10,670 19 105,888 30 -95,218 11 000 -95,218 11
05CJ G87210102 UTI WORLDWIDE INC COMMON STOCK NPV 01 May 2012 04 May 2012 1.00000¢C
12EBJBBCGWR 106 2,087 00C Local 35,530 38 32,751 36 2,779 02 2,779 02
Base 35,530 38 32,751 36 2,779 02 000 2,779 02
05CJ G87210102 UTI WORLDWIDE INC COMMON STOCK NPV 20 Dec 2011 23 Dec 2011 100000C
114BLO01450 276 1,347 00C Local 17,857 90 20,851 97 -2,994 07 -2,994 07
Base 17,857 90 20,851 97 -2,994 07 000 -2,994 07
05CJ GB87210i02 uTi WORLDWIDE INC COMMON STOCK NPV 21Dec 2011 27 Dec 2011 100000C
114BLP00862 332 1,257 00C Local 16,452 42 19,458 74 -3,006 32 -3,006 32
Base 16,452 42 19,458 74 -3,006 32 000 -3,006 32
05CJ G87210102 UTi WORLDWIDE INC COMMON STOCK NPV 22 Dec 2011 28 Dec 2011 1 00000C
114BLQ00551 392 1,274 00C Local 17,051 40 1972191 -2,670 51 -2,670 51
Base 17,051 40 19,721 91 -2,670 51 000 -2,670 51
05CJ G87210102 UTI WORLDWIDE INC COMMON STOCK NPV 26 Aug 2011 31 Aug 2011 1 00000C
114BHU00533 739 402000 Local 5,128 17 6,223 08 -1,094 91 -1,094 91
Base 5,128 17 6,223 08 -1,094 91 000 -1,094 91
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05CJ G87210102 UTI WORLDWIDE INC COMMON STOCK NPV 29 Aug 2011 01 Sep 2011 1 00000C
114BHV00563 746 797 000 Local 10,618 78 12,337 80 -1,719 02 -1,719 02
Base 10,618 78 12,337 80 -1,71902 000 -1,719 02
05CJ G87210102 UTI WORLDWIDE INC COMMON STOCK NPV 30 Aug 2011 02 Sep 2011 100000C
114BHW00813 751 614 000 Local 8,243 96 9,504 91 -1,260 95 -1,260 95
Base 8,243 96 9,504 91 1,260 95 000 -1,260 95
05CJ G87210102 UTI WORLDWIDE INC COMMON STOCK NPV 31 Aug 2011 06 Sep 2011 1 00000C
114BIA00392 754 427 000 Local 5,796 11 6,610 09 -813 98 -81398
Base 5,796 11 6,610 09 -813 98 000 -81398
G87210103 Total
Local 116,679 12 127,459 86 -10,780 74 -10,780 74
Base 116,679 12 127,459 86 -10,780 74 000 -10,780 74
05C6 G98290102 XL GROUP PLC COMMON STOCK USD 01 01Nov2011 04 Nov 2011 1.00000C




495 11,800 00C !ocal

28." 28

111MKA27196 249,274 93 220,503 65 28,77128
Base 249,274 93 220,503 65 28,771 28 000 28,77128
05C6 HO01531104 ALLIED WORLD ASSURANCE CO COMMON STOCK USD 02 20 Jul 2011 25 Jul 2011 1 00000C
111MGM23431 001 200000 Local 11,140 28 9,178 17 1,962 11 1,962 11
Base 11,140 28 9,178 17 1,962 11 000 1,962 11
05C6 HO01531104 ALLIED WORLD ASSURANCE CO COMMON STOCK USD 02 20 Jul 2011 25 Jul 2011 1.00000C
111MGM23433 002 555000 Local 30,978 45 25,469 42 5,509 03 5,509 03
Base 30,978 45 25,469 42 5,509 03 000 5,509 03
05C6 H01531104 ALLIED WORLD ASSURANCE CO COMMON STOCK USD 02 13 Jul 2011 18 Jul 2011 1.00000C
111MGH24722 567 85000 Local 4,883 35 3,900 72 98263 982 63
Base 4,88335 3,900 72 982 63 000 982 63
05C6 H01531104 ALLIED WORLD ASSURANCE CO COMMON STOCK USD 02 13 Jul 2011 18 Jul 2011 1 00000C
111MGH24724 568 100000 Local 5,71589 4,589 09 1,126 80 1,126 80
Base 5,715 89 4,589 09 1,126 80 000 1,126 80
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05C6 H01531104 ALLIED WORLD ASSURANCE CC COMMON STOCK USD 02 13 Jul 2011 18 Jul 2011 1.00000C
111MGH24726 569 100 000 tocal 5,728 71 4,589 09 1,139 62 1,139 62
Base 5,728 711 4,589 09 1,139 62 000 1,13962
05C6 H01531104 ALLIED WORLD ASSURANCE CC COMMON STOCK USD 02 14 Jul 2011 19 Jul 2011 1 00000C
111MGI26022 599 200 006 Local 11,435 68 9,178 17 2,257 51 2,257 51
Base 11,43568 9,178 17 2,257 51 000 2,257 51
05C6 H01531104 ALLIED WORLD ASSURANCE CO COMMON STOCK USD 02 14 Jul 2011 19 Jul 2011 1 00000C
111MGI26024 600 860 000 Local 48,645 30 39,466 13 9,179 17 9,179 17
Base 48,645 30 39,466 13 9,179 17 000 9,179 17
05C6 H01531104 ALLIED WORLD ASSURANCE CO COMMON STOCK USD 02 15Jut 2011 20 Jul 2011 1.00000C
111MGJ29937 654 500000 Local 28,02576 22,945 42 5,080 34 5,080 34
Base 28,02576 22,945 42 5,080 34 000 5,080 34
05C6 H01531104 ALLIED WORLD ASSURANCE CO COMMON STOCK USD 02 18 Jul 2011 21 Jul 2011 1.00000C
111MGK20215 670 200000 Local 11,024 34 9,178 17 1,846 17 1,846 17
Base 11,024 34 9,178 17 1,846 17 000 1,846 17
05C6 H01531104 ALLIED WORLD A;SS-L_IRANCE co COMMON STOCK USD 02 18 Jul 2011 21 Jul 2011 1.00000C
111MGK25201 682 700 000 Local 38,738 23 32,123 60 6,614 63 6,614 63
Base 38,738 23 32,123 60 6,614 63 000 6,614 63
05C6 HO01531104 ALLIED WORLD ASSURANCE CO COMMON STOCK USD 02 19 Jul 2011 22 Jul 2011 1.00000C
111MGL 19508 723 600 000 Local 33,369 13 27,534 51 5,834 62 5,834 62
Base 33,369 13 27,534 51 5,834 62 000 5,834 62
05C6 H01531104 ALLIED WORLD ASSURANCE CO COMMON STOCK USD 02 19Jul 2011 22 Jul 2011 1 00000C
111MGL19511 724 100 000 Local 5,559 68 4,589 08 970 60 970 60
Base 5,559 68 4,589 08 970 60 000 970 60
05C6 H01531104 ALLIED WORLD ASSURANCE CO COMMON STOCK USD 02 19 Jul 2011 22 Jul 2011 100000C
111MGL24966 752 100000 Local 557392 4,589 09 984 83 984 83
Base 5,573 92 4,589 09 984 83 000 984 83
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05C6 H01531104 ALLIED WORLD ASSURANCE CO COMMON STOCK USD 02 19 Jul 2011 22 Jul 2011 1 00000C
111MGL24968 753 200000 Local 11,161 84 9,178 17 1,883 67 1,983 67
Base 11,161 84 9,178 17 1,983 67 000 1,983 67
05C6 HO01531104 ALLIED WORLD ASSURANCE CO COMMON STOCK USD 02 19 Jul 2011 22 Jul 2011 1 00000C
111MGL24970 754 400000 Local 22,309 77 18,356 34 3,95343 3,953 43
Base 22,309 77 18,356 34 3,953 43 000 3,953 43
H01531104 Tota!
Local 274,290 33 224,865 17 49,425 16 49,425 16
Base 274,290 33 224,865 17 48,425 16 000 49,425 16
05Cl L6388F11C MILLICOM INTL CELLULAR S.A COMMON STOCK USD1 & 03 Jun 2011 03 Jun 2011 1 00000C
114BFK01509 081 1,054 00C Local 83,597 99 83,597 99 000 000
Base 83,597 99 83,597 99 000 000 000
05C4 L6388F11C MILLICOM INTL CELLULAR S.A COMMON STOCK USD1 £ 03 Jun 2011 03 Jun 2011 1 00000C
114BFK01511 692 1,420 00C Local 114,081 81 114,081 81 000 000
Base 114,081 81 114,081 81 000 000 000
L6388F110 Total
Local 197,679 80 197,679 80 000 000
Base 197,679 80 187,679 80 000 000 000
05CJ MBS068E10E SODASTREAM INTERNATIONAL LTC COMMON STOCK 01 May 2012 04 May 2012 1 00000C
12EBJBBCGVV 079 831000 Local 29,027 00 30,890 53 -1,863 53 -1,863 53
Base 29,027 00 30,890 53 -1,863 53 000 -1,863 53
05CJ MB9068E10E SODASTREAM INTERNATIONAL LTC COMMON STOCK 17 May 2012 22 May 2012 1 00000C
12ENJBBCC60 172 621000 Local 18,828 23 23,084 26 -4,256 03 -4,256 03
Base 18,828 23 23,084 26 -4,256 03 000 -4,256 03
05CJ MBS068E10E SODASTREAM INTERNATIONAL LTC COMMON STOCK 18 May 2012 23 May 2012 1 00000C
12EQJBBCINT 179 311000 Local 9,408 06 11,560 71 -2,152 65 -2,152 65
Base 9 408 06 11,560 71 -2,152 65 000 -2,152 65
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05CJ) M9068E10¢ SODASTREAM INTERNATIONAL LTC COMMON STOCK 20 Dec 2011 23 Dec 2011 1 00000C
114BLO01437 263 791000 Local 24,260 37 29,403 62 -5,14325 -5,143 25
Base 24,260 37 29,403 62 -5,143 25 000 -5,143 26
05CJ MSY068BE10E SODASTREAM INTERNATIONAL LTC COMMON STOCK 21 Dec 2011 27 Dec 2011 1 00000C
114BLP00847 317 732000 Local 23,082 88 27,21043 -4,127 55 -4,127 55
Base 23,082 88 27,21043 4,127 55 000 -4,127 55
05CJ M9OUGBE10t  SODASTREAM (NTERNATIONAL LTC COMMON STOCK 22Dec2011 28 Dec 2011 1.60000C
114BLQ00536 377 742000 Local 24,107 11 27,582 15 -3,47504 -3,475 04
Base 24,107 11 27,582 15 -3,47504 000 -3,47504
05CJ MO9068E10E SODASTREAM INTERNATIONAL LTC COMMON STOCK 13Jan 2012 19 Jan 2012 1 00000C
124BAJ02379 449 211000 Locat 8,432 45 7,843 44 589 01 589 01
Base 8,432 45 7.84344 589 01 000 589 01
05CJ MS06BE105 SODASTREAM INTERNATIONAL LTC COMMON STOCK 17 Jan 2012 20 Jan 2012 1 00000C
124BAK02512 462 328000 Local 13,153 49 12,192 65 960 84 960 84
Base 13,153 49 12,192 65 960 84 000 960 84
05CJ M9068E10E SODASTREAM INTERNATIONAL LTC COMMON STOCK 18 Jan 2012 23 Jan 2012 1 00000C
124BAM01044 475 226 000 Local 9,038 24 8,401 03 637 21 637 21
Base 9,038 24 8,401 03 637 21 000 637 21
05CJ MS0GBE 105 SODASTREAM INTERNATIONAL LTC COMMON STOCK 28 Feb 2012 02 Mar 2012 1 00000C
124BBT015086 672 453000 Local 21,509 27 16,839 24 4,670 03 4,67003
Base 21,509 27 16,839 24 4,670 03 000 4,670 03




M9068E105 Total

Local 180,847 10 195,008 06 -14,160 96 -14,160 96
Base 180,847 10 195,008 06 -14,160 96 000 -14,160 96
05C5 N22717107 CORE LABORATORIES NV COMMON STOCK EUR 02 22 Dec 2011 28 Dec 2011 1 00000C
114BLP03054 316 805000 Local 93,498 79 45,120 35 48,378 44 48,378 44
Base 93,498 79 45,120 35 48,378 44 000 48,378 44
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05C5 N22717107 CORE LABORATORIES N V COMMON STOCK EUR 02 06Jan 2012 11 Jan 2012 1 .00000C
124BAE00118 366 640 000 Local 70,922 28 35,872 08 35,050 20 35,050 20
Base 70,922 28 3587208 35,050 20 000 35,050 20
05C5 N22717107 CORE LABORATORIES N V COMMON STOCK EUR 02 03 May 2012 08 May 2012 1.00000C
12ECJBBD51B 454 275000 Local 38,944 87 1541379 23,531 08 23,531 08
Base 38,944 87 15,413 79 23,531 08 000 23,53108
N22717407 Total
Local 203,365 94 96,406 22 106,959 72 106,959 72
Base 203,365 94 96,406 22 106,959 72 000 106,959 72
05CJ N7902X106 SENSATA TECHNOLOGIES HOLDINC COMMON STOCK USD 01 29 Jul 2011 03 Aug 2011 1 .00000C
114BHA00904 613 2,757 00C Local 98,877 89 56,260 12 42,617 77 42,617 77
Base 98,877 89 56,260 12 42,617 77 000 42,617 77
05Ct N7902X106 SENSATA TECHNOLOGIES HOLDINC COMMON STOCK USD 01 01 Aug 2011 04 Aug 2011 1 .00000C
114BHB00627 618 188 000 Local 6,726 49 3,836 38 2,890 11 2,890 11
Base 6,726 49 3,836 38 2,890 11 000 2,890 11
05CJ N7902X106 SENSATA TECHNOLOGIES HOLDINC COMMON STOCK USD 01 01 Aug 2011 04 Aug 2011 1 00000C
114BHB00628 619 304 000 Local 10,724 30 6,203 51 4,520 79 452079
Base 10,724 30 6,203 51 4,520 79 000 452079
05CJ N7902X106 SENSATA TECHNOLOGIES HOLDING COMMON STOCK USD 01 01 Aug 2011 04 Aug 2011 1.00000C
114BHB00630 621 776 000 Local 27,030 28 15,83528 11,195 00 11,195 00
Base 27,030 28 16,83528 11,195 00 000 11,195 00
N7902X106 Total
Local 143,358 96 82,135 29 61,223 67 61,223 67
- Base 143,358 96 82,13529 61,223 67 000 61,223 67
US DOLLAR Total Local 76,324,409 02 69,176,644 9t 7,147,764 OF 7,147,764 0O
Base 76,324,409 0 69,176,644 9t 7,147,764 0% 000 7,147,764 0%
Local 11,831,611 8¢ 11,831,611 8¢
US DOLLAR Total Gains Base 11,831,611 8¢ 000 11,831,611 8¢
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Local -4,683,847 84 -4,683,847 84
USDOLLAR Total Losses Base 4,683,847 84 000 4,683,847 84
US DOLLAR Net Galns/Losses Base 7,147,764 05 000 7,147,764 05
Base 76,906,200 99 69,857,185 08 7,028,208 75 20,807 16 7,049,015 91

EQUITY Total




EQUITY Total Gains Base 11,923,538 39 33,076 45 11,956,614 84

EQUITY Total Losses Base 4,895,329 64 -12,269 29 4,907,598 93
EQUITY Net Gains/Losses Base 7,028,208 75 20,807 16 7,049,015 91
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FIXED INCOME

US DOLLAR
05CA 00206RAZ5  AT+TINC SR UNSECURED 08/21 3 87¢ 15 Aug 2021 3875 21 May2012 24 May 2012 1 .00000C
12EPJBBCTKM 604 150,000 00C  Local 162,199 50 153,165 58 9,033 92 9,033 92
Base 162,199 50 153,165 58 9,033 92 000 9,033 92
05CA 02364WAF2  AMERICA MOVIL SAB DE C\ COMPANY GUAR 03/14 5 01 Mar 2014 5500 14 Jun2011 17 Jun 2011 1.00000C
114BFK01085 329 250,000 00C  Local 275,485 00 250,355 00 25,130 00 25,130 00
Base 275,485 00 250,355 00 25,130 00 000 25,130 00
05CA 042735AZ3 ARROW ELECTRONICS INC SR UNSECURED 07/13 6 87¢ 01 Jul 2013 6875 18Jul2011 21 .Jul 2011 100000C
114BGL0096Y 341 75,000 00C Local 81,549 75 82,787 25 1,237 50 -1,237 50
Base 81,549 75 82,787 25 1,237 50 000 -1,237 50
0SCA 06048WBF6  BANK OF AMERICA CORF SR UNSECURED 03/17 VAR 23 Mar 2017 1000 29 Feb2012 05 Mar 2012 1 00000C
124BCB01429 523 38,000 00C Local 34,504 00 38,000 00 -3,496 00 -3,496 00
Base 34,504 00 38,000 00 -3,496 00 000 -3,496 00
05CA 06048WBF6  BANK OF AMERICA CORF SR UNSECURED 03/17 VAR 23 Mar 2017 1000 02Mar2012 07 Mar 2012 1 00000C
124BCC01476 526 87,000 00C Local 79,170 00 87,000 00 -7,830 00 -7,830 00
Base 79,170 00 87,000 00 -7,830 00 000 7,830 00
06048WBF6 Total
Local 113,674 00 125,000 00 -11,326 00 -11,326 00
Base 113,674 00 125,000 00 -11,326 00 000 -11,326 00
05CA 172967FW6  CITIGROUP INC SR UNSECURED 01/17 4 45 10 Jan 2017 4450 21May2012 24 May 2012 1.00000C
12ERKBBP35C 606 150,000 00C Local 154,006 50 156,070 72 2,064 22 -2,064 22
Base 154,006 50 156,070 72 -2,064 22 000 2,064 22
05CA 36962G4N1  GENERAL ELEC CAP CORP SR UNSECURED 08/15 VAR 11 Aug 2015 1000 15Feb2012 21 Feb 2012 1.60000C
124BBL008SY 501 200,000 00C Local 196,330 00 199,500 00 -3,170 00 -3,170 00

Base 196,330 00 199,500 00 -3,170 00 000 -3,170 00
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O05CA 404280AKE HSBC HOLDINGS PLC SR UNSECURED 04/21 5 1 05 Apr 2021 5100 12 Sep 2011 15 Sep 2011 1 00000C
114BIH00548 388 200,000 00C Local 210,168 00 203,149 84 7,018 16 7.018 16
Base 210,168 00 203,149 84 7,018 16 000 7,018 16
05CA 437076AW2 HOME DEPOT INC SR UNSECURED 04/21 4 4 01 Apr 2021 4400 06Jan 2012 10 Jan 2012 1 00000C
12AWAF01136 450 200,000 00C Local 225,938 00 199,968 00 25,970 00 25,970 00
Base 225,938 00 199,968 00 25,970 00 000 25,970 00
05CA 46623EJF7 JPMORGAN CHASE + CO SR UNSECURED 01/14 VAR 24 Jan 2014 1000 30Jan 2012 02 Feb 2012 1 00000C
124BAT01054 473 100,000 00C Local 99,717 00 100,474 58 -757 58 -757 58
Base 99,717 00 100,474 58 -757 58 000 -757 58
05CA 6174466Q7 MORGAN STANLEY SR UNSECURED 04/18 € 62¢ 01 Apr 2018 6625 12 Sep 2011 15 Sep 2011 1.00000C
114BIH00548 387 200,000 00C Local 211,732 00 219,346 00 -7,.614 00 -7,614 00
Base 211,732 00 219,346 00 -7,614 00 000 -7,614 00
05CA 617446HCE MORGAN STANLEY SR UNSECURED 04/12 6 € 01 Apr 2012 6600 01 Apr2012 02 Apr 2012 100000C
12DAJBBCEJG 570 100,000 00C Local 100,000 00 101,770 00 -1,770 00 -1,770 00
Base 100,000 00 101,770 00 -1,770 00 000 -1,770 00
05CA 677581DY?2 OHIO ST MAJOR NEW STREET INFRA OHSGEN 12/19 FIXED 4 84« 15 Dec 2019 4844 09 Nov2011 15 Nov 2011 1 00000C
114BKH00512 427 100,000 00C Local 115,270 00 100,000 00 15,270 00 15,270 00
Base 115,270 00 100,000 00 15,270 00 000 15,270 00
0SCA 68268NAB9 ONEOK PARTNERS LP COMPANY GUAR 10/16 6 1¢ 01 Oct 2016 6150 25Jan 2012 27 Jan 2012 1 00000C
124BAQ01458 466 300,000 00C Local 347,385 00 271,068 00 76,317 00 76,317 00
Base 347,385 00 271,068 00 76,317 00 000 76,317 00
05CA 70914PPD8 PENNSYLVANIA S1 PAS 07/19 FIXED OID 4 0¢ 15 Jul 2019 4050 09 Nov2011 15 Nov 2011 1 00000C
114BKH0051 1 426 100,000 00C Local 109,536 00 97,983 00 11,553 00 11,553 00
Base 109,536 00 97,983 00 11,553 00 000 11,553 00
05CA 9128B28EEE US TREASURY N/B 08/154 25 15 Aug 2015 4250 19 Sep 2011 20 Sep 2011 1 00000C
114BIM00686 397 200,000 00C  Local 228,867 19 230,351 56 -1,484 37 -1,484 37
Base 228,867 19 230,351 56 -1,484 37 000 -1,484 37
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Base Currency: USD - US DOLLAR
Fund AssetID Security Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr GniLs Net GnilLs
05CA 912828GS3 US TREASURY N/B 0511745 15 May 2017 4500 02 May 2012 03 May 2012 1 00000C
12ECKBBNNV1 586 250,000 00C Local 295,17578 238,92578 56,250 00 56,250 00
Base 295,17578 238,92578 56,250 00 000 66,250 00
05CA 912828KD1 US TREASURY N/B 02/1927¢ 15 Feb 2019 2750 02May 2012 03 May 2012 1 00000C
12ECJBBCKJ2 587 200,000 00C Local 219,562 50 209,328 13 10,234 37 10,234 37
Base 219,562 50 209,328 13 10,234 37 000 10,234 37
05CA 912828QD5 TSY INFL IX N/E 04/16 0 12€ 15 Apr 2016 0125 15Mar2012 21 Mar 2012 1 00000C
124BC0O01792 561 563,513 50C Local 596,840 04 599,338 03 -2,497 99 -2,497 99
Base 596,840 04 599,338 03 -2,497 99 000 -2,497 99




05CA 912828QF0
114BIM00687

05CA 912828QN3
114BHE02529

05CA 912828QN3
124BAH00533

05CA 912828QN3
124BBB01485

912828QN3 Total

05CA 912828RC6
12ECJBBCKJ3
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750,000 00C  Local
Base

528,906 25
528,906 25

263,867 19
263,867 19

278,583 98
278,583 98

279,941 41
279,941 41

822,392 58
822,392 58

768,984 38
768,984 38

V?:z:) \Dite:

I S e R

30 Apr 2016
505,878 91
505,878 91

15 May 2021
250,468 75
250,468 75
15 May 2021
257,167 97
257,167 97
15 May 2021
257,167 97
257,167 97

764,804 69
764,804 69

15 Aug 2021
762,392 58
762,392 58

2 0’19 Sep 2011

23,027 34
23,027 34

3125 04 Aug 2011
13,398 44
13,398 44

3125 11 Jan 2012
21,416 01
21,416 01
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22,773 44
22,773 44
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57,587 89
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6,591 80
6,591 80
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000
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000
06 Feb 2012

000

000

03 May 2012
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1.00000C
23,027 34
23,027 34

1 00000C
13,398 44
13,398 44
100000C
21,416 01
21,416 01
1 .00000C
22,773 44
22,773 44

57,587 89
57,587 89

1 00000C
6,591 80
6,591 80

Base Currency: USD - US DOLLAR

Fund AssetID Security Name Security Description Maturity Date Rate Trd Date Stl Date Sell Rate
SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr Gn/Ls Net Gn/Ls
05CA 912828SA¢ TSY INFL IX N/E 01/22 0 125 15 Jan 2022 0125 15Mar 2012 16 Mar 2012 1 00000C
124BCO01486 559 549,554 50C Local 562,112 68 574,793 46 -12,680 78 -12,680 78

Base 562,112 68 574,793 46 -12,680 78 000 -12,680 78
0S5CA 912834EVE STRIPS 11/39 0 0000C 15 Nov 2039 0010 10 Aug 2011 11 Aug 2011 1 00000C
114BHI01891 357 210,000 00C Local 68,796 00 53,134 20 15,661 80 15,661 80

Base 68,796 00 53,134 20 15,661 80 000 15,661 80
US DOLLAR Total Local 6,494,628 1£ 6,199,585 31 295,042 84 295,042 84

Base 6,494,628 1£ 6,199,585 31 295,042 84 000 295,042 84

Local 339,645 2¢ 339,645 2¢
US DOLLAR Total Gains Base 339,645 28 000 339,645 26

Local -44,602 44 -44,602 44
USDOLLAR Total Losses Base 44,602 44 000 44,602 44
US DOLLAR Net Gains/Losses Base 295,042 84 000 295,042 84
FIXED INCOME Total Base 6,494,628 15 6,199,585 31 295,042 84 000 295,042 84
FIXED INCOME Total Gains Base 339,645 28 000 339,645 28
FIXED INCOME Total Losses Base -44,602 44 000 -44,602 44
FIXED INCOME Net Gains/Losses Base 295,042 84 000 295,042 84
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Base Currency. USD - US DOLLAR
Fund AssetlD Secunty Name

Security Description Maturity Date Rate Trd Date Stl Date Sell Rate

SSB Trade ID Lot Shares/Par Principal Net Cost Security Gn/Ls Curr GniLs Net Gni/Ls
COMPOSITE Totat

Base 83,400,829 14 76,056,770 39 7,323,251 59 20,807 16 7,344,058 75

COMPOSITE Total Gains Base 12,263,183 67 33,076 45 12,296,260 12

COMPOSITE Total Losses Base -4,939,932 08 -12,269 29 4,852,201 37

COMPOSITE Net Gains/Losses Base 7,323,251 59 20,807 16 7,344,058 75
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