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. 990-PF

Return of Private Foundation

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

Departrment of the Treasury

Intemal Revenue Service

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

OMB No 1545-0052

2012

Open to Public Inspection

For calendar year 2012 or tax year beginning , 2012, and ending , 20
Name of foundation TJINZ ENZ BRANCHEES FCUNDIATION, INC. A Empioyer identification number
C/0 THE LuTACY GROUP?, INC. 39-182780¢
Number and streel (or P O box number if mail 1s not delivered to street address) Room/suite B Telephone number (see instructions)
(2€2) 754-448
300 N. CORPCRATE DX., SUITE 265
City or town state, and ZIP code
Cu I
anpnR L »[]
BRZOCKEIELD, WI 53045
G Check all that apply initial return imitial return of a former public charty | p 4 roregn organizations check here . P> D
Final return Amended return 2 Foraign organizations mesting the
Address change Name change o e andatac -y [ ]
K
H Check type of organization | I Section 501(c)(3) exempt private foundation E I prvate foundation status was lermmated
Section 4947(a)(1) nonexempt chartable trust Qther taxable private foundation under section 507(b1f1){A), creck here . P D
| Fair market value of all assets atend |[J Accounting method-| ¥| Cash ] Accrual F i the foundaton 18 i a G0-month toRTAALON
of year (from Part Ii col (c), ine Other (specfy) _ under section 532(bj{11(B}, check here . P
16) > $ 22,512,748, (Part |, column (d) must be on cash basis )

Analysis of Revenue and Expenses (The

fotal of amounts in columns (b), (¢) and (d)
may not necessanly equal the amounts in

(a) Revenue and
expenses per

(b) Net investment

mncome

(c) Adjusted net

mncome

(d) Disbursements
for charitable
purposes

column (a) (see instructions) ) books {cash basis only)
1 Contnbutions_atts grants, elc , received (attach schedule} ,
if the foundation 1s not required to
2 Check b attachSch 8 . . . ... ... — — -
3 Interest on savings and temporary cash investments 1,50%. L, : ATCH 1
4 Dividends and interest from secunties | | | | 437,81% 437,815. ATCH 2
Sa Grossrents . . . . .. ... ..ol
b Net rental income or (loss)
@| 6a Netgain or (loss) from sale of assets not on fine 10 ~2,252,816
2| b Gross sales price for all £ 374,205,
$ assets on hne 6a ! e
g 7 Capital gain net income (from Part IV, line 2) |
8 Net short-term captalgan . ., . .. .. ..
9 Income madifications + - » - o s x4 0.
10 a Gross sales less returns
and aflowances + + + -
b Less Cost of goods saold
¢ Gross profit or (loss) (attach schedule) | | |
73,415, -6, 560.
~1,73%,277. £32,7¢€4.
0
0
o &
>3
ol
[ N)] = - PECRPTN
& 13,625, 13,625
Léi;’ 591,623, 282,623 309, 000.
®
S
f— e o= =
rap - 108,72: 28,797 L0
[
o=
E
[
S 0 1 60
?zg 1,460 1,460
=n
/(.E 23 Other expenses (attach schedule) 2TCH .6, . 37,2%¢€ 29,565 7,691
\Jo 24 Total operating and administrative expenses.
8- Addlmes13through23 ......... 752,6%9 5£O,9EJ 331,766.
25 Contributions gifts, grantspad . . . ., .. 1,277,500 1,977,500,
26  Total expenses and disbursemants Add lines 24 and 25 2,730,183 345,985 2,309, 28¢€.
27 Subtract hne 26 from hne 12
a of r over and disbursements | ~4,4£69,266.
b Net investment income (if negative, enter -0-) S1,779.
¢ Adjusted netincome (if negative, enter -0-). .
Jsa For Paperwork Reduction Act Notice, see instructions. *ATCH 4 Form 990-PF (2012)
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' Form 990-PF (2012)

JINE AND BRENCHZIS

TOUMDATICH,

TNC.

39-13278(C8

Page 2

m Balance Sheets

Attached schedules and amounts in the
description column should be for end-of-year
amaounts only {See instructions )

Beginning of year

End of year

(a) Book Value

(b) Book Value

{c) Fair Market Value

Cash-non-interest-bearing . ., . . . . . . . . . s v v ...
Savings and temporary cash investments | _ _ ., . .. . .. 1,091,42% 774,462, 704,4¢62.
Accounts recewable » __ _ _____________
Less allowance for doubtful accounts ®» _ _ __
4  Pledges recevable »___ ___ __________
Less allowance for doubtful accounts » _ __ _
Grantsrecewable . ., . . ... ..............
Receivables due from officers directors, trustees, and other
disqualified perscons (attach schedule) (see instructions) , , , .,
7  Other notes and loans receivable (attach schedule) »
Less allowance for doubtful accoumts » _
% 8 Inventoriesforsaleoruse ... ... ..
?1 9 Prepad expenses and deferredcharges , . . . . .. ... ..
< 10 a Investments - U S and state govemment obligations (attach schedule),
investments - corporate stock (attach schedule) ATCH 7 3,76%,877. 2,977,638, 3,48%,30¢
Investments - corporate bonds (attach scheduleyATCH 8 947,953 ,256,276. 1,312,81%.
" lannvt?qurTJ?;rtv?e'r\Ita%da'sPsu"dmgs' » _9§§Li‘i1__
'(aifaschaggg’e“d‘:}ﬁg)eddePfec‘a"O" » 966,422 S€6,4z1 1,2060,000.
12  Investments - mortgage loans . . . . . . 4 e v e a e e 4w
13 Investments - other (attach schedule) = = | ATCH 9 13,682,018 13,138,083, 15,812,159
14  Land, buidings, and >
eguipment basis % __ o ___
Less accumulated depreciation »
(altach schedule} O o
15 Other assets (deserbe »__ _ )
16 Total assets (to be completed by ajl filers - see the
instructions Also,seepagel steml) . . , . . . ... ..., 20,46¢€,634 . 19,042,380. 22,512,743
17 Accounts payable and accrued expenses | . . . . . .
18  Grantspayable ... L.
8|19 Deferredrevenue . ... ... ... ..., ..
'_E 20 Loans from officers, direclors, trustees, and cther disqualfied persons
g 21 Mortgages and other notes payable (attach scheduie) | | | | |
<22 Other tabilities (describe » _ ________ATChH 19 _ 1,347,800 1,547,800,
23  Total liabilities (add ines 17 through22) , . . . . ... ... 1,247,8GCC 1,547,€00.
Foundations that follow SFAS 117, check here >l_|
» and complete lines 24 through 26 and lines 30 and 31.
§ 24 Unrestricted . . . . . . . . . . . e e e e e e e
% 25 Temporanlyrestncted | |, ... ... ... ...
: 26 Permanentlyrestncted . . , , ., . . ... .. ... ...
5 Foundations that do not follow SFAS 117,
5 check here and complete lines 27 through 31. »
w|27  Capital stock, trust principal, or currentfunds | | .
‘g 28  Paid-in or capdal surplus, or land, bldg and equipment fund | | | | .
2 29 Retained earnings, accumulated income, endowment, or other funds , 18,918,884 17,495,080.
;6 30  Total net assets or fund balances (see instructions) | _ _ _ . . 12,918,894 17,495,080.
31 Total liabilities and net assets/fund balances (see
INSITUCHONS) v & v v v i vt v v e i et e e e 20,466,634, 19,042,8%0.
Analysis of Changes in Net Assets or Fund Balances
1 Total net assets or fund balances at beginning of year - Part Il, column (a), ine 30 (must agree with
end-of-year figure reported on prioryear'sreturn) 1 18,918,89%4.
2 Enlef amount from Part " hne 27a -------------------------------------- 2 - 4 4 4 6 9 4 2 6 6 *
3 Other increases notincluded i hne 2 (temize) »_ _ATCA 1- 3 2,0%7,452.
4 Addlnest.2.and3 T T 1/,5C7,089,
5 Decreases notincluded in ine 2 (itemize) »_ arct 12 5 22,009,
6 Total net assets or fund balances at end of year (I|F1_e—z minus line 5) - Part ||, column (b) hne 30 . . . . . 6 17,431,080,
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JINF BND BRENCHZES “OUMNDATICH, TNC. 39-13278Cx
Form 990-PF (2012)

Capital Gains and Losses for Tax on Investment Income

EPage3

{B) How (c) Date
(a) List and describe the kind(s) of property sold (e g , real estate, acquired acquired (d) Date sold
2-story brick warehouse, or common stock, 200 shs MLC Co) b Forenace| (mo, day, yr) (mo . day. yr)
1a SEX PART IV SCEZDULZ
b
c
d
e
{e) Gross sales price (f) Depreciation allowed {g) Cost or other basis {h) Gain or (loss)
{or allowable) plus expense of sale (e) ptus {f) minus (g)
a
b
c
d
[
Complete only for assets showing gain in column (h) and owned by the foundation on 12/31/69 (1) Gans {Col (h) gain minus
() F M V as of 12/31/69 (QSA;’}“f;fgf,zsg;s (';)vs,x Ccf;s(ﬁf ;ﬂn‘y" eo! ‘&iié'}?ﬂffié??ﬂ»o) o
a
b
c
d
e
2 Capital gain net income or (net capital loss) { If gain. also enter in Part |, lne 7 } P - r
If (loss). enter -0- n Part! lne 7 2 -2,257,8.46.
3 Net short-term capital gain or (loss) as defined In sections 1222(5) and (6)
If gain, also enter in Part |, ine 8 column (c) (see nstructions) If (loss), enter -0- in }
Parth, e 8 . . . . i e e e e e e e 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) applies leave this part blank

Was the foundation hable for the section 4342 tax on the distributable amount of any year in the base penod?
if “Yes," the foundation does not qualify under section 4940(e) Do not complete this part

D Yes No

1 Enter the appropnate amount in each column for each year, see the instructions before making any entries
Base panod () e} Drstriboton ot
t
Ca,endmy::ﬂgi:,?yey:i;sgmmng ny Adjusted quahfying distributions Net value of nonchantable-use assets (cot (:) giv:.ud:énbr;;’ )

2011 7,731,182, 26,.03,98% 0.085454

2010 2,167,922, 25,642,492 C.084543

2009 2,383,210, 24,327,341 L.0%79¢4

2008 2,027,141 31,27C,36C C.Cg52¢6c0

2007 7,545,537 37,827,477 C.L7323%
2 Totatofiine 1, column(d) . . . . ... ... .. 2 C.4983¢€2
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 flessthanSyears | | . . ... ... 3 C.021672

4 Enter the net value of noncharitable-use assets for 2012 from Part X ine5 4 22,136,644
5 Multiplybinedbylne3 L 5 1,807,454
6 Enter 1% of net investment ncome (1% of Part | ne270y 6 918
7 Add “nessande ------------------------------------------ 7 ~’508’3/2.
8 Enter qualfying distributions from Part Xil. ned . 8 2,305,206,

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

Part VI instructions

Jsa
ZE143C 1 000

266315 2749

10/3/720.3 T1:36:05 BM

Form 990-PF (2012)
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" Form 990-PF (2012) JINE AND BXRZNCHZS TOUNDATIGN, INC. 39-18278G% Page 4
ELiQ'l Excise Tax Based on Investment iIncome (Section 4940(a), 4940(b), 4940(e), or 4948 - see instructions)
1a Exempt operating foundations descnbed in section 4940(d)(2), check here P I I and enter "N/A" on line 1

Date of ruling or determination letter (attach copy of letter if necessary - ses instructions}

b Domestic foundations that meet the section 4940(e) requirements In Part V, check 1
here P and enter 1% of Part |, hne 27b

¢ All other domestic foundations enter 2% of line 27b Exempt foreign organizations enter 4% of
Part 1, line 12, col (b)

Tax under section 511 (domestic section 4947(a)(1) trusts and taxable foundations only Others enter -0-)
Add lines 1 and 2

O
=
[e2)

Subtitle A (income) tax (domestic section 4947(a)(1) trusts and taxable foundations only Others enter -0-) _ |

(L E S [P [
[Va}
—
(b o]
(o]

Tax based on investment income. Subtract line 4 from line 3 I zero or less, enter -0-
Credits/Payments

2012 estmated tax payments and 2011 overpayment credited to 2012, _ | 6a 79,.913.
Exempt foreign organizations - tax withheld at source 6b

Tax paid with application for extension of time to file (Form 8868) 6c

D b WwN

[ - S - T -

Backup withholding erroneously withheld 6d

7 Total credits and payments Add knes6athrough8d . . . . . . . . . v v v v v v e e e e e e e e e e e e 7
8 Enter any penalty for underpayment of estimated tax Check here D if Form 2220 1s attached 8

8 Tax due. If the total of lines 5 and 8 1s more than hne 7, enter amount owed »

~3

«
~

«
—
o]

10  Overpayment. If line 7 1s more than the total of kines 5 and 8, enter the amount overpaid _ . . . . . . . »| 10 79,000.
11 Enter the amount of ine 10 o be Credited to 2013 estimated tax p 75,020, Refunded p
GCLRSIPY Statements Regarding Activities

1a Duning the tax year, did the foundation attempt to influence any national, state or local legislatton or did it participate Yes | No

or intervene in any political campaign? 1a )}

b Did it spend more than $100 during the year (either directly or indirectly} for political purposes (see Instructions for the

definition)? 1b S

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

Enter the amount (If any) of tax on political expenditures (section 4955) imposed during the year
{1) On the foundation P § {2} On foundation managers »s

: e Enter the reimbursement (f any) paid by the foundation during the year for political expenditure tax imposed on
foundation managers » $

2 Has the foundation engaged in any activities that have not previously been reported to the IRS? 2 X

If "Yes " aftach a detalled description of the activities
3 Has the foundation made any changes, not previously reported to the IRS, in its goverming instrument, articles of incorporation,
or bylaws or other simitar instruments? !f "Yes, " attach a conformed copy of the changes 3 X

4a Did the foundation have unrelated business gross income of $1,000 or more durnng the year? 4a X

If "Yes," has 1t filed a tax return on Form 990-T for this year? 4b ¥

§ Was there a hquidation, termination, dissolution, or substantial contraction during the year? 5 X

If “Yes,” attach the statement required by General Instruction T
6 Are the requirements of section 508(e) (relating to sections 4941 through 4945) satisfied either
¢ By language in the governing instrument or
e By state legislation that effectively amends the governing instrument so that no mandatory directions that conflict
with the state law reman in the governing instrument? 6 X

Did the foundation have at least $5,000 in assets at any time during the year? If “Yes,” complete Part it col (c), and Part XV 7 X

8a Enter the states to which the foundation reports or with which 1t 1s registered (see instructions) b
b If the answer 1s "Yes" to line 7, has the foundation furmished a copy of Form 990-PF to the Attorney General (or designate)
of each state as required by General Instruction G? If "No,” attach explanation 8b S

9 Is the foundation claiming status as a private operating foundation within the meaning of section 4942())(3) or
4942(;)(5) for calendar year 2012 or the taxable year beginning in 2012 (see instructions for Part XiV)? If “Yes,” complete
PartXIV . . e e e e e e e e e e e e 9 X

10 Did any persons become substantial contributors during the tax year? If "Yes," attach a schedule listing therr names and
addresses 10 X

Form 990-PF (2012)

J8A
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* Form 990-PF (2012) JINME END BRANCHIS TOUNDATION, INC. 39-18278C8 Page 5
Statements Regarding Activities (continued)

11 At any time dunng the year, did the foundation, directly or indirectly, own a controlled entity within the

meaning of section 512({b)(13)? If "Yes," attach schedule (seenstructions , , . ., . . . . . . . . . & v v v v v v v v e i 11 X
12 Did the foundation make a distribution to a donor adwised fund over which the foundation or a disqualified

person had advisory privileges? If “Yes,"” attach statement (see INStructions) . | . . . . . . . . . . L i . 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

Website address »____ fff JINEANDBRANCHZISFOUNDATION. ORG
14 The books are in care of LTGACY GROUP, INC. Telephoneno B __ (267, 754-4485
Locatedat ®300_N. CORPCRATE DR, SUITE 205 BROCKFIELD, WI ________ zpea b 53045
15 Section 4947(a)(1) nonexempt charitable trusts fiing Form 890-PF in lleu of Form 1041 -Checkhere . . . . . . . . . . ... o0 >U
and enter the amount of tax-exempt interest received or accrued duringtheyear ., _ . . . . . . . . ... .. ... » I 15 I
16 At any time dunng calendar year 2012, did the foundation have an interest in or a signature or other authorty Yes | No
over a bank, secunties or other financial account in aforeign country? . . L L L L L L e e e 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 p»
Statements Regarding Activities for Which Form 4720 May Be Required
File Form 4720 if any item is checked in the “Yes" column, unless an exception applies. Yes | No
1a During the year did the foundation (either directly or indirectly)
(1) Engage in the saie or exchange, or leasing of property with a disqualified person® | | | ., | | . |, l:l Yes
{2) Borrow money from lend money to, or otherwise extend credit to (or accept it from) a
disqualified person? | . . L L L L L L L L e e e e e e e e e Yes
{3) Furnish goods, services, or facilities to (or accept them from) a disqualified person?, | . , , ., . . Yes
(4) Pay compensation to, or pay or reimburse the expenses of a disqualified person? . | | |, | | . Yes
(5) Transfer any Income or assets to a disqualified person (or make any of either available for
the benefit or use of a disqualified PErson)? | . . . . . . L s e e e e e e e e e e e e Yes
{6) Agree to pay money or property to a government official? (Exception. Check "No" if the
foundation agreed to make a grant to or to employ the official for a period after
termination of government service If terminatingwithin90days), . . . . . . . . . . . . ... Yes
b If any answer i1s "Yes" to 1a(1)-(6) did any of the acts fall to qualiffy under the exceptions descnibed in Regulations
section 53 4941(d)-3 or in a current notice regarding disaster assistance (see INStructions)? . . . . . . . . 00 e e e 1b
Organizations relying on a current notice regarding disaster assistance checkhere , , , , ., , ., ... ... » D
¢ Did the foundation engage in a prior year in any of the acts descnbed in 1a, other than excepted acts, that
were not corrected before the first day of the tax year beginning in 20122 | | . . L . . L L . e e e e e e e e e e e 1ic X
2 Taxes on falure to distribute income {section 4942) (does not apply for years the foundation was a private
operating foundation defined in section 4942())(3) or 4942(;}(5))
a At the end of tax year 2012, did the foundation have any undistributed income (lines 6d and
6e, Part XI11) for tax year(s) beginning before 20127 . . . . L . . L. L . . . e e e e e e e l:] Yes No
If “Yes " lusttheyears » _ __ _______ e e e e e e
b Are there any years listed in 2a for which the foundation I1s not applying the provisions of section 4942(a)(2)
(relating to Incorrect valuation of assets) to the year's undistributed income? (if applying section 4942(a)(2) to
all years histed, answer "No" and attach statement -see instructions ) | ., . . . . . . . L L o s e e e e e e e e e e e e e 2b
¢ If the provisians of section 4942(a)(2) are being applied to any of the years listed in 2a, list the years here
|
3a Did the foundation hold more than a 2% direct or indirect interest in any business enterprise
atany ime duningtheyear? | | | . L . L L L L L L e e e e e e e e Yes D No
b If "Yes" did « have excess business holdings In 2012 as a result of (1) any purchase by the foundation or
disqualified persons after May 26 1969, (2) the lapse of the 5-year period {or longer period approved by the
Commissioner under section 4943(c)(7)) to dispose of holdings acquired by gift or bequest, or (3) the lapse of
the 10-, 15- or 20-year first phase holding pertod? (Use Schedule C Form 4720, to determine if the
foundation had excess business holdings in 20712 ) | . L . . 0 v i i e e e e e e e e e e e e e e e e e e e e e e e e e e 3b X
4a Did the foundation invest during the year any amount in @ manner that would jeopardize its charitable purposes? , | , ., . . . 4a X
b Did the foundation make any ivestment In a prior year (but after December 31, 1969) that could jeopardize Iits
charitable purpose that had not been removed from jeopardy before the first day of the tax year beginning in 20127 . 4b X

Form 990-PF (2012)

JSA
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"Form 990-PF (2012)
Part VIi-B

JINE AND BIABNCHEZS TOUNDETION, INNC.

39-1827808 Page 6

Statements Regarding Activities for Which Form 4720 May Be Required (continued)

Sa During the year did the foundation pay or incur any amount to
(1) Carry on propaganda, or otherwise attempt to influence legislation (section 4945(e))?
(2

~

Influence the outcome of any specific public election (see section 4955), or to carry on,
directly or indirectly, any voter registration drive?

{3} Provide a grant to an individual for travel, study, or other similar purposes?

(4) Provide a grant to an organization other than a chantable, etc, organization described in

section 509(a){(1) (2), or (3), or section 4940(d){2)? (see instructions) ., . . . . . . . . . . . .. |:] Yes No
(58) Provide for any purpose other than religious, charitable, scientific, literary, or educational
purposes, or for the prevention of cruelty to chiidren oranimals?, _ | . . . . . . . . ... . .. D Yes No
b If any answer 1s "Yes" to 5a(1)-(5), did any of the transactions fail to qualify under the exceptions described in
Regulations section 53 4845 or in a current notice regarding disaster assistance (see instructions}? | ., . . . . . .. ... .. sb
Organizations relying on a current notice regarding disaster assistancecheckhere . |, . . . . . .. .. ... ..... » D
¢ If the answer Is “"Yes" to question 5a{4), does the foundation ciaim exemption from the tax
because it maintained expenditure responsibifity forthegrant? . . . . . . . . . . .. ... .. .. Yes D No
If "Yes," attach the statement required by Regulations section 53 4945-5(d}
6a Did the foundation, during the year, receive any funds directly or indirectly, to pay premiums
onapersonal benefitcontract? | | . L L L L L L L L L e e |:] Yes No
b Did the foundation, during the year, pay premiwms, directly or indirectly, on a personal benefit contract? | _ . _ ., ., .. .. 6b S
If "Yes" to 6b, file Form 8870
7a At any time during the tax year, was the foundation a party to a prohibited tax shelter transaction? _ El Yes No
b _If "Yes," did the foundation receive any proceeds or have any net income attributable to the transacton? , . . . . . . . . . . . 7b

and Contractors

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

1 List all officers, directors, trustees, foundation managers and their compensation (see instructions).

(b) Title and average {c) Compensation {d) Contributions to
hours per week {}f not paid, employee benefit plans
devoted to position enter -0-) and delerred compensation

{a} Name and address

(e) Expense account,
other allowances

L]

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

"NONE."

(d} Contributions to
employee benefit
plans and deferred
compensation

(b) Title, and average
hours per week
devoted to position

{a) Name and address of each employee paid more than $50.000 {c) Compensation

(e) Expense account,
other allowances

JSA

2E 1460 1 000
86431E 224% 10/3/2013 t1:36:05 M vV 12-7F
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JINE RMD BXANCHEIS TOUNDATION, INC. 389-1827803
Form 990-PF (2012)

Page 7
CURYE 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 0G0 {b) Type of service (c) Compensation
NOWNTR

Total number of others receiving over $50 000 for professional services

ERINELY Summary of Direct Charitable Activities

List the foundation's four largest direct chartable activities dunng the tax year Include relevant statistical information such as the number of

Expenses
organizations and other beneficianes served, conferences convened, research papers produced etc ®

TLo

NT

INC T3 ORGANTZED

AND OPERATELDL

I TnF TOUNDATION D0OES NCT ENGEGE
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|
L
52l
@]
=

T CAARITABLE FCTIVITIES.

k€] Summary of Program-Related Investments (see instructions)

Describe the two largest program-related investments made by the foundaton dunng the tax year on hnes 1 and 2

Amount

1 NOT APPLICABLE

All other program-related investments See mstructions
3 MNOCNI

Form 990-PF (2012)
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JINE AMND BRANCHZIS TOUNDATION, INC.

Form 990-PF (2012)

~
}

X

g

Page 8

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

see Instructions )

1 Fair market value of assets not used (or held for use) directly in carrying out charitable, etc,
purposes
a Average monthly fair market value of securtes ., 1a 20,564,202,
b Average of monthly cashbalances, . .. . ... ... ... . ... .. . 1b 163,457,
¢ Faw market value of all other assets (see instructions) 1c 1,200,000.
d Total(add ines1a.b.andc) L 1d 22,467,655,
e Reduction claimed for blockage or other factors reported on hnes 1a and
1c (attach detalled explanatony I 1e |
2 Acquisttion indebtedness applicable to ine tassets 2
3 Subtracl Imez from Ime £ 3 22’ 467’ 6:9
4 Cash deemed held for charitable activites Enter 1 1/2% of line 3 (for greater amount, see
SIUCHONS) L e e e 4 237,01%.
5  Net value of noncharitable-use assets. Subtract line 4 from line 3 Enter here and on Part V, Iine 4 5 22,130,644,
6 Minimum investment return. Enter 5% oflne S | | . . . . .. .. ..., 6 1,104,532,
Distributable Amount (see instructions) (Section 4942(])(3) and ()}(5) private operating
foundations and certain foreign organizations check here p» [:l and do not complete this part)
1 Mimmumnvestmentreturn from Part X, me 6 . . . . . . . . . . . . e e e e e 1 1,106,532
Z2a Taxoninvestment income for 2012 from Part VI, ines5 2a Yig.
b Income tax for 2012 (This does not include the tax from PartVt) | 2b
c Add ||ne5 za and 2b ............................................. zc 91 bt
3 Distributable amount before adjustments Subtract ine 2c fromhne1 . ... .. ... 3 1,102,614
4 Recoveres of amounts treated as qualfying distributions . . . ... 4
5 Add hneSBand4 .............................................. 5 1'105'614
6 Deduction from distributable amount (see instructons) ..., 6
7 Distributable amount as adjusted Subtract line 6 from line 5 Enter here and on Part Xlil,
[T T T T T T T S 7 1,105,€14.
m Qualifying Distributions (see instructions)
1 Amounts paud (including administrative expenses) to accomplish chartable, etc purposes
a Expenses, contributions, gifts etc - total from Partl. column (d), me26 . . 1a 2,309,286
b Program-related investments - total fromPartix-8 1b
2 Amounts paid to acquire assets used (or held for use) directly in carrying out chartable, etc,
PUIOSES e e e 2
3 Amounts set aside for specific charitable projects that satisfy the
a Suttabilty test (prior IRS approval required) 3a
b Cash distribution test (attach the required schedule) . ... 3b
4 Qualfying distrbutions. Add lines 1a through 3b Enter here and on PartV hne 8, and Part XIIt, hned4 = = 4 2,309,28¢
5 Foundations that qualify under section 4940(e) for the reduced rate of tax on net investment income
Enter 1% of Part |, hne 27b (see instructions) | . . . . . . .. . ... 5 518.
6 Adjusted qualifying distributions. Subtract ine 5 fromned4 6 2,30%,36%.
Note. The amount on hne 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 (2012)
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JIMF. RND BXENCHES TOUNDATION, INC. 39-1382780%
Form 990-PF (2012) page 9
Undistributed Income (see instructions)
(a) (b) (c) (d)
1 Distributable amount for 2012 from Part XI, Corpus Years prtor to 2011 2011 2012
T 1,105,614,
2 Undistnbuted income, if aay, as of the end of 2012
a Enter amountfor201tonly . . . ...
Total for prioryears 20_-0 20 02 20 G3
3  Excess distributions carryover, if any, to 2012
a From2007 . . 285,850.
b From 2008 . . 475,705.
¢ From2009 . 1,167,35C.
d From2010 . .. 365, 820.
e From2011 . .. 948,834,
f Totalof ines 3athroughe , ., . ., .. ... 4,483,571
4 Qualfying distributions for 2012 from Part Xil
line4 » S 2,309,286,
a Applied to 2011 but not more than line2a | | |
b Appiied to undistributed income of prior years
{Election required - see instructions), , . . . , .
¢ Treated as distnibutions out of corpus (Election
required - see instructions) |, . . ., ... ...
d Applied to 2012 distributable amount | | | | | 1,102,624

e Remaining amount disiributed out of corpus | | 1,2C3,£72.
5 Excess distributions carryover applied to 2012 |
(if an amount appears 1in column (d), the same
amount must be shown in column (a) )
6 Enter the net total of each column as
indicated below:

a Corpus Add lines 3f, 4c, and 4e Subtract ine 5

b Prior years' undistributed Subtract
ine 4b from ine2b ...
¢ Enter the amount of prior years' undistnbuted
income for which a notice of deficiency has been
1ssued, or on which the section 4942(a) tax has

peenpreviouslyassessed. . . ., . . . . .. . .

d Subtract line 6c from kne 6b
amount - see instructions

e Undistnbuted income for 2011 Subtract line
4a from line 2a Taxable amount - see
INSITUCIoONS & & . & v v s s v e e e e e e

mcome

Taxable

f Undistributed income for 2012 Subtract lines
4d and S from hne t This amount must be
distributed in 2013

7 Amounts treated as distributions out of corpus
to sabsfy requirements imposed by section
170(b){1){F) or 4942(g)(3) (see instructions)

8 Excess distributions carryover from 2007 not

applied on line 5 or ine 7 (see nstructions) | _ | 585,840
9 Excess distributions carryover to 2013.
Subtract lnes 7 and 8 fromlne6a , == | 4,761,383
10 Analysis of ine 9
a Excess from 2008 ., . . 475,705.
b Excess from 2009 . . . 1,167,350,
¢ Excess from 2010 . . . 905,820.
d Excess from 2011 94€,836.
e Excess from2012 . ., . 1,203,672,
Form 990-PF (2012)
JSA
2E1480 1 000
86631 2249 10/3720.73 T1:36:05 &MV 12-7F0 SAGE 1




Form 980-PF (2012)

AR\ Private Operating Foundations (see instructions and Part VII-A, guestion 9)

1

JINE AMND BXANCHES

FOUNDATION,

INC.

39-1327808%

Page 10

NOT APPLICABLE

foundation and the ruling is effective for 2012, enter the date of the ruling

b Check box to indicate whether the foundation is a private operating foundation described in section

Enter the lesser of the ad-

justed net income from Part

[ or the minimum investment

relum from Par X for each

year hsted

Qualifying distributiona from Part

XIt hne 4 for each year listed

Amounts mcluded in {ine 2¢ not

used drreclly for aciwe conduct
of exempt activites , ., ., . .

€ Qualfying distnbulions

made

directly for active conduct of
axempt actmues Subtract |ne
24 from tine 2c

Complete 3a b or ¢ for the
afternatve lest relied uoon

“Assets” alternative tes! - entar

{1} value of all assets .
{2) Value of assets qualfying

under section
40820)3N By, . . . .

"Endowment™ alternative test

enter ;3 of myumum mvest
ment retum shown in Pant X
line 6 for each year tisted

“Support™ alternative test - enter

(1) Total suppert other than

(2

{3

-

)

gross vestmert income
{inlerest dmdends, rents
payments on secunties
toans (seclion 512/a)5H
or royalties)

Suppert  from  general
public and 5 or more
exernpt organmizations as
prowided mn section 4942
(1657311 R
Largest amount of sup-
port from an exempt
organization

{4) Gross mvestmenlincome ,

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

if the foundation has received a ruling or determination letter that it s a private operating

[ [ 49203 or [ ] 4942((5)

Tax year

Prior 3 years

{a) 2012

{b) 2011

{c) 2010

(d) 2009

(e) Total

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) )

ownership of a partnership or other entity) of which the foundation has a 10% or greater interest

List any managers of the foundation who own 10% or more of the stock of a corporation (or an equally large portion of the

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

Check here)D if the foundation only makes contributions to preselected chartable organizations and does not accept
unsolicited requests for funds If the foundation makes gifts, grants etc (see instructions) to individuals or orgamzations under

The name, address. and telephone number or e-mail of the person to whom applications should be addressed

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

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

1 Information Regarding Foundation Managers:
a
JOEN W. FINDLEY
b
NONw
2
other conditions, complete items 2a, b, ¢, and d
a
AETCH 14
b
ATCH 1%
¢ Any submission deadlines
ATCH 16
d
factors
NCHWE
JSA
2E1490 1 000
866318 2249 0/3/20.73

Form 990-PF (2012)
PAGE 12



JINE AND BRENCHZS FOQUNDETICHN, TINC. 33-132760%
Form 990-PF (2012) Page 11
Supplementary information {continued)
3 Grants and Contributions Paid During the Year or Approved for Future Payment
Recipient ”s'hen;:\.? Iae:; 'r’e?arhé'}‘mﬂ”xf F:;::g:‘g}" Purpose of grant or Amount

T dat
Name and address (home or business) Y hetantial contbotor recipient contribution

a Paid dunng the year
SZE STATEMEZNT 17

=

Total . . . L e e e e e e e e e e e e e e e e e e e e e e » 3a

1,877,290,

b Approved for future payment
SZE STATEMENT .8

50,0060,

50,0300,

JSA
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JIME RND BXENCHES FOUNDATICH, INC. 39-182780%

Form 990-PF (2012) 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 nstructions )
a
b
c
d
e
f
g Fees and contracls from government agencies
2 Membership dues and assessments |
3 Interest on savings and temporary cash investments -4 1,508
4 Dividends and Interest from securities 5230090 1,452 14 436,324
5 Net rental income or {loss) from real estate
a Debt-financed property . _ _ . . . . ...
b Not debt-financed property , ., . . . . .
6 Net rental income or (loss) from personal property
7 Other investmentincome _ . . . . . . .. £23000 ST.] -8 73,358,
8 Gain or (loss) from sales of assets other than inventory 18 -2,251,816.
9 Net income or (loss) from special events
10 Gross profit or {loss) from sales of inventory. .
11 Other revenue a
b
c
d
e
12 Subtotal Add columns (b), (d), and (e) , . . , L, 549, -.,74G,€625.
13 Total. Add hine 12, columns (b). (A1, and (8), . . . . . . . . v v vt i vt e 13 -1,739,077.
(See worksheet in ine 13 instructions to venfy calculations )
Relationship of Activities to the Accomplishment of Exempt Purposes
Line No. Explain below how each activity for which income 1Is 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 (2012)

2E1492 1 000
866318 2249 10/3/2C13 11:36:05 &MV 12-7F PACE 14



"Form 990-PF (2012) JINE EMD BIANCHES TOUNDATION, INC. 39-182780%  page 13
98Ul Information Regarding Transfers To and Transactions and Relationships With Noncharitable
Exempt Organizations

1 Did the organization directly or indirectly engage in any of the folowing with any other organization described Yes | No

in section 501(c) of the Code (other than section 501(c)(3) orgamzations) or in section 527, relating to political
organizations?

a Transfers from the reporting foundation to a noncharntable exempt organization of
(1) Cash | e e e e e 1a(1) ¥
(2) Otherassets | . . e e e 1a(2) X

b Other transactions
(1) Sales of assets to a noncharitable exempt orgamization | | . . . . . . . . L. . . 1b(1) )4
(2) Purchases of assets from a nonchantable exempt organization | . . . . . . . . . . . . . . . .. ... 1b(2) X
(3) Rental of facilities, equipment, or other assets | . . . . . . . . v vt e 1b(3) X
(4) Rembursement arrangements | | | L . L L L e e e e e e e e e 1b{4) X
(5) Loans orloan guarantees . . . . . . . .. ... e e e e e e e e 1b(5) X
(6) Performance of services or membership or fundraising solictations . , ., . . . . . ... . . ... ... . ... 1b(6) X

¢ Sharing of faciities, equipment, mailing hists, other assets, or paid employees . . . . . . . . . . .. . ' . ... 1c X

‘ d If the answer to any of the above is "Yes," complete the following schedule Column (b} should always show the fair market
value of the goods, other assets, or services given by the reporting foundation if the foundation received less than fair market
value in any transaction or sharing arrangement, show in column (d) the value of the goods, other assets, or services received

{a} Line no {b) Amount involved {c) Name of noncharitable exempt organization (d} Description of transfers transactions, and sharing arrangements

1 N/A N/A

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

described in section 501(c) of the Code (other than section 501(c)}{3)) orin section 5272 _ _ . . . . . . ... |:| Yes No
b If "Yes." complete the following schedule
‘ {a) Name of organizaticn (b} Type of organization (c) Description of refationship

! Underj Aenalte$ of penury, | clare that § h examinec lhs retum, including accompanying schedules and siatements and to the best of my knowiedge and telef it s true,
| Sig n cares nd comsle}é Declawtign of prenarer {ft han *axpayer} s based cn all mformpation of which preparer has any krowledge
I
\ ’ ’ é — May the [RS dscuss this retum
| Here V | /o [5 7 /} %g_a k) ( with the preparer _shown below
: Signgture of officer or trustee J Datel { Title {see instructionsy? Yes D Noj
. Print/Type preparer's name Date Check] I f PTIN
Paid
JENNIFZR FAREY 10/08/2013  [self-employed| (00159545
‘ Preparer ’ ETOTWH etfe ) il D 1 3 [sXe 3ol
Firm'sname P PRICEWATERPOIJIEC! . Fim's EIN » 13-4008324
Use Only [Firm's address p .00 EAST ®ISCO TENR
MIWRUKEZE, v 33202 Phoneno 414-222-1600

Form 990-PF (2012)

JSA
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JINE AND BRARNCHES

FOUNDATICN,

TNC.

FORM 990-PF - PART IV
CAPITAL GAINS AND LOSSES FOR TAX ON INVESTMENT INCOME

3¢-18

278

X

G

B
Kind of Property Descnption %l' ac?;‘:tl(reed Date sold
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 adi basis {loss})
TOTAL SHORT-TERM CCMMON TRUST rFUND ANL
PARTNERSHIP, S CORPORATIOCN, AND OThER
ESTATES OR TRUST GAIN OX 1L0OSS 5,884
TCTAL _ONG-TZRM COMMCHN TRUST FUND AND
PARTNERSHIP, S CORDORATICN, AND CTEEP
ESTATES OR TRJST SAIN CrR LOUSS 418,990
TOTAL CAPITAL GAIN DISTRIBITIONS 3,732
G5 $020G-87264-0 SEL STATZMFNT 19 JARRTOUS YRARTOIS
121,428 1z22,42¢. -16,9%
GS #020-8.264-0 SEE STATEMENT 13 VARIOUS VARICUS
376,894 329,871. 41,7273.
GS #020-81263-2 SEE STATCMINT 19 VBERICUS VARTCUS
136,962, 166,595 24,367
GS #C20-81Z263-2 SEL STATIMRENT 19 YARICUS YARIOUIS
83,718 73,330 0, 38¢8.
GS #02C0-412.2-8 SEE STATEMENT 19 VYARTICUS VARICUS
321,856 269,224 61,632
GS #02C-412°7-8 SWE STATTMINT 1% VERIOUS YARTCUS
1,5365,%20. 774,002 597,508,
GS #020-39£94~¢ SEE STATIMZNT 19 VARICUS YVARTICUSR
42G,186¢S 353,118 67,05
58 #020-39494~¢ SEE STATIMINT 19 YERTOUS JERICUS
694,934, 529,310. 65,024.
GS #02C-39482~1 SEE STATEMENT 19 VARICUS VARIQUS
472,000 437,110 17,890.
GS WEST STREET PARTNERZ 2007 VARICUS JARICUS
348,386 379,580. -32,19
38 WRST STRRET PARTMERS 71 YARICUS JARTCUS
122,816 170, 355 13,452,
ZONALD SMITH: SMALL CAP VARLUE YARICUS VARICUS
21,569.

JSA
2E1730 1 000

86631F

2249

10/3/20613

PAGE 16




JINE

AND

BRA

NCHES

TOUNDATION,

TNC.

FORM 990-PF - PART IV

39-1327808

CAPITAL GAINS AND LOSSES FOR TAX ON INVESTI\gENT INCOME

Kind of Property Descnption CI’DF ac[:ﬁ:?ed Date sold
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 adj basis (loss)
DOMEZLD SMITH: SMNALL CA? VALUR VRRIQUS YARTCUS
181,9¢
GS PRIVATE CONCENTRATLED =ZNEZRGY TUND, LP YARIOUS JARICHS
24,563 12,092. 11,472,
ThL EQUITY FUWD VI - GS ACTESS, LP VARIOUS VARICUS
24,087 2€,202. 7,755.
GS MEZZANINE PARTNERS 7 LP VARIOUS VARICUS
9%, 860 40,56Z. 58,298
GS WLR OPPCRTUNITIES FUND VRRILUS JARIGCUS
2,592.
GS WLR QPPORTUNITIES FUND YRRTOUS YARTOIS
5,655,
GS CAzITRL PELRTNERS YI PARALLEL, LP STRA VARIQUS VARTQOUS
124,
GS CAPITAL TARTHNERS VI PARALLEL, LFP STRA VHERICUS JARIOCIS
<91
XILLIAM BTAIP: NON UZ =®CIITY YERTCUS YARIOUIS
42,5617,
VONTORBEL: NON 38 EQUITY VARIOUS VARIQUS
-2,331
WILLTAM BILATR: NON U3 ZQUITY VARIOU YARIOUS

VONTCBzL:

KION)|

Us

=QUITY

=Y
—
o 0
W)
X

VARICUS

105,43C.

VARIOUS

JSA
2E1730 1 000
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JINE AND BRENCHIS FOUNDATION, INC. 391827808
FORM 990-PF - PART IV
CAPITAL GAINS AND LOSSES FOR TAX ON INVESTI\QENT INCOME

Date Date sold
K fP t orl
ind of Property Description 5 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 hasis 12/31/69 12/31/69 ad) basis (loss)
MEDIQUEST EOLDINGS LLC 03/14/1398 12/31/2012
4,491,696, -4431696.
SONALD SMTITH: SMZLI, CLp JERLUR OVFSHORC L 12/31/209¢ 12/31/2312
1,780,9300. 2,151,654, 548,346,
O S PO € N N I G 1 -223181¢%
JSA
2E1730 1 000
PAGE

B6631F 2249 10/3/20.3 21:36:05 MV 12-7F
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JINE AMND BREANCHIS TOUNDATION,

FORN 980PF, PAPT T7 - OTHER LIARBIZTTIZS

ENDING

DTCSCRIPTION BCOK YVALUF
TCVIN BANK LTNE CF CREDIT 1,547,800
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JINE AND BRAENCHZS FOUNMNDATICON, IWNC. 39-1327&0C%

ATTACHMENT 11

FORM SS30PF, PART III - QOTHER INCREASES IN NET WORTH OR FUND BALANCES

DESCRIPTION AMOUNT
OUTSTANDING CHECKS 14,000.
UNREARLIZED GAIN/LOSS & RECONCILIATION 3,043,452.

ADJUSTMENT
TOTAL 3,057,452,

B6631m 2249 10/3/2013 11:36:C5 ATV 12-77



JINMNE AND BXILNCHES TOUNDAT:ION, TNC. 39-13278C8

ATTACHMENT 12

FORM S80PF, PART III - OTHER DECREASES IN NET WORTH OR FUND BALANCES

DESCRIPTION AMOUNT
PY OUTSTANDING CHECKS 12,000.
TOTAL 12,000,

864318 2249 10/3/2013 11:26:65 AM V 12-7F
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JINE AND BRANCHZS FOUNDERTION, INC. 59-13278C8

ATTACHMENT 14

FORM S90PF, PART XV - NAME, ADDRESS AND PHONE FOR APPLICATIONS

PAT WOEHRER VINE & BRANCHES FOUNDAT
300 N CORPORATE DR, SUITE 205
BROOKFIELD, WI 53045

262-754-4485

866318 2249 146/3/2003 11:36:05 ANV T2-TT



JINE AND BRANCHZIS FOUMDATION, INC
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ATTACHMENT 15

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

A PRELIMINARY APPLICATION FORM WITH A BRIEF LETTER OF INQUIRY
INCLUDING A DESCRIPTION OF YOUR ORGANIZATION AND THE WORK FOR WHICH
THE FUNDS WILL BE APPLIED MUST FIRST BE SUBMITTED. THE FORM IS
AVAILABLE ON THE WEBSITE WWW.VINEANDBRANCHESFOUNDATION.ORG.

ADDITIONAL INSTRUCTIONS REGARDING APPLICATICN CONTENT CAN ALSO BE
FOUND ON THE WEBSITE.
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JINE AMND BRENCHES TOUNDATION, INC. 38-1827808

ATTACHMENT 16

990PF, PART XV - SUBMISSION DEADLINES

LETTERS OF INQUIRY CAN BE SUBMITTED AT ANY TIME AND WILL BE
ACKNOWLEDGED WITHIN 10 DAYS. IF A FULL APPLICATION IS INVITED, THE
DEADLINE DATE WILL BE PROVIDED AT THAT TIME. GENERALLY, THE
APPLICATION PROCESS SHOULD BE COMPLETED SIX TO EIGHT WEEKS PRIOR

TC EACH OF THREE DIRECTOR MEETINGS PER YEAR.

866312 2249 10/3/2013 11:36:05 &M vV 12-7F



Contributions Paid Between 1-1-12 and 12-31-12

STATEMENT 17

Vine and Branches Foundation, Inc. 39-1827808
Organization Name/Address Date Paid Amount Purpose Title Exempt Relation
Acts 1:8 Ministrs Incorporated 03/01/2012  325.000 00 Religious Operations and marheting  Yes No
2145 S Oneida St
Green Bay, Wl 54304
American Anglican Council 04/12/2012 $8.000 00 Religious Clergy Leadership Yes No
2296 Henderson Mill Road NE Tramng Institute
Suite 406
Atlanta.GA 30345
America’s Family Coaches 05/01/2012  $50.000 00 Chantable Marher development Yes No
2540 1061h Swreet, Surte 101
Des Momes, A 50322
BoardStar Inc 12/11/72012 $2.500 00 Charnable General operations & Yes No
PO Box 11766 program
Milwaukee, Wi 53211
Camp Manito-wish YMCA. Inc. 12/21:2012 $3.000 00 Charnable Summer camp program Yes No
P. O Box 246
Boulder Juncuon. Wl 54512
Campus Way, Lud 05/01/2012  $30.000 00 Rehgious Campus Way Yes No
308 £ Oak Crest Dr
Wales. W1 53183
Campus Way. l.td 12/03/2012  $20.000 00 Religious Capacity butlding funding  Yes No
308 £ Oak Crest Dr strategy
Wales, W1 53183
Cuty on a L Inc. 09/06/2012  $60.000 00 Charuable Youth Evangelism and Yes No
2224 W Kilbourn Avenue Discipleshup
Milwaukee, WI 53232-1614
Compel Them to Come, Inc 12/03/2012  $20 000 00 Chantable 4th Annual Vhilwaukee Yes No
7161 N Port Washington Road Celebration of National
Suite 1A Black Marriage Day
Milwaukee W1 33217
Dare 10 be Difterent. Inc 04/12/2012 35000 00 Rehligious D ARLC Marnage Yes No

3853 Aspen Ihils Dnive
Bettendort. 1A 52722

Mentoring Program



STATEMENT 17

Vine and Branches Foundation, Inc. 39-1827808
Organization Name/Address Date Paid Ameount Purpose Title Exempt Relation
Epihos Church 12/11/2012 $5.000 00 Religious REACH Capial Yes No
2308 E Belleview Place Campaign Fund
Milwaukee. WI 33211
Essenuials 1in Education. Inc., 09/06/2012  $20.000 00 Charitable National Marriage Week Yes No
122 W 14th Street. PMB 332 USA
Fromt Royal. VA 22630
TFamily Dyvnamics lnsttute. Inc 05/01/2012  $25.000 00 Charitable Dynamic Marnage & Yes No
318 Seaboard Lane. Sune 316 Facilnator Tramning
Franhhin, TN 37067
Fellowship of Christian Athletes 12/03/2012 $7.500 00 Charitable 2013 Couples Getawnay Yes No
Fastern Wisconsin Office
135 West Broadway
Waukesha. WI 53186
Georgia Fam;l) Council 0i/09/2012  $50.000 00 Charttable General operations and Yes No
3500 Parkway Lane, Suite 460 marriage programs
Noreross. GA 30092
Georgia Family Council 09/06/2012  $50.000 00 Charntable General operations and Yes No
3500 Parkway Lane, Sune 460 marriage programs
Norcross. GA 30092
Greater Milwaukee Foundation Inc. 12/11/2012 $2.500 00 Charnable Maich Day 2013 pooled Yes No
101 W Pleasant Street fund
Suite 210
Milwaukee W1 53212
Headwaters Christian Youth. Inc 09/06/2012  $17.500 00 Rehgious General operations Yes No
PO Box 662
Rhinelander. W1 343501-0602
Hideaway Foundation 12/03/2012  $17.000 00 Religious Strong Marriages/ Yes No
1800 S Washingion St.. Suite 215 Successtul Ministries
Amarillo, TX 79102
Insutute for Creation Research 12/11/2012 $2.500 00 Fducatnonal  General program acuvities  Yes No
P O Box 59029
Dallas. TX 735229
L.ighthouse Youth Center. Inc 09/06/2012  $40.000 00 Chantable Continuation of after- Yes No

5641 N, 68th St
Milwaukee. W1 53218

school mentoring and
Bible mstruction



STATEMENT 17

Vine and Branches Foundation, Inc. 39-1827808
Organization Name/Address Date Paid Amount Purpose Title Exempt Relation
Live the Life Ministries Inc. 05/01/2012  $40.000 00 Charnable General operations Yes No

2252 Killearn Center Blvd

Suite 100

Tallahassee.FI. 32309
Medict Project. Inc 05/01/2012  $45.000 00 Rehgious DoMore Development Yes No

1390 Smoke Hull Dr Project

tloschton. GA 30348
Minority Christian Coaches 03/01/2012  $70.000 00 Educauonal  Christian programs for Yes No
Association mner-ciy children

158 Branch Street

Nariford. W1 53027
Nattonal Association of Catholic 12/21/2012 $2.000 00 Rehligious Special summit projects Yes No
Family Life Ministers

Office of Famuly Life

555 Colman Center Drive

Rocktord.Il. 61123
National Christian Foundation Cast 09:30/2012 $130.000 00 Charnable Date Night Forida 2013 Yes No
Tennessee

PO Box 52250

Knoxwille, TN 37950-2250
National Christian Foundation 04/12/2012  $68.000 00 Rehigious Vine & Branches Fund- Yes No
Wisconsin CSF

18650 West Corporate Drive

Suite 1035

Brookfield. WI 53045
National Chrisuan Foundation 11/18:2012 $360.000 00 Charutable Vine & Branches Fund- Yes No
Wisconsin CSF

18650 West Corporate Drive,

Suite 1035

Brookfield W1 53045
National Christian Foundation 12/81/2012 $5.000 00 Charnable Oneness School Ininatine Yes No
Wisconsin Fund

18650 West Corporate Drive,

Suite 105

Brookf{ield. WI 53045
National Network of Youth Ministries 01/11/2012 $2.500 00 Religious Transiuion project Yes No

PO Box 501748
San Diego. CA 92150



STATEMENT 17

Vine and Branches Foundation, Inc. 39-1827808
Organization Name/Address Date Paid Amount Purpose Title Exempt Relation
Nauonal Network of Youth Mimistries  05/01/2012  $50.000 00 Religious Growing Deeper - Yes No
PO Bos 501748 Developing leaders of
< Stry ‘orhs
San Diego. CA 92150 IMINSIY networ
an iego > Wisconsin. the Great
l.akes and bevond
Nanvity Jesun Middle School 12/21/2012 $6.000 00 Cducauonal Marquette University Yes No
1515 S 20th Street High School scholarship
Milwauhee, W1 53215-1912 fund for Nauvity students
and Annual Fund
Neighborhood House of Milwaukee. 1271172012 $2.500 00 Charitable General operations Yes No
Inc
2819 W Richardson Place
Milwaukee. W1 53208-3546
New Beginnings Are Possible. Inc 03/01/2012  $10.000 00 Charnable Summer Enrichment Yes No
3717 W Fond Du Lac Avenue Program
Milwaukee, W1 53216
OneHundredX 09/30/2012  $200.000 00 Religious Next Gen Pastors and Yes No
2626 Cole Ave Rapid Growth Churches
Suite 900
Dallas. TX 75204
Opportunity International. Inc 12/21/2012 $1.000 00 Chartable General tund Yes No
2122 York Road
Suite 1530
Oak Brook.Il 60523
Pastoral 1 eadership Institute 09/06/2012  $25.000 00 Religious Grace Place Retreats for Yes No
12300 Ford Road PLI parucipating pastoral
Suite #4350 couples
Dallas, TX 75234-8108
Philanthropy at Work 08/25/2012 $150.000 00 Charitable Operauons and tamily Yes. EAR  Yes
c/o The Legacy Group formation programs
300 N Corporate Drive. #2035
Brookfield, W] 53045
Samt Anthony on the Lake Cathohic 12/21/2012 $3.000 00 Religious Faith Formavon/Marmage  Yes No
Church Enrtchment
W280 N2101 Hwy SS
Pewaukee. WI 53072
Skyhght Music Theatre Corp 12/0142012 $5.000 00 Chariable CGeneral operations Yes No

158 N Broadway
Mhtwaukee, WI 53202-6037




STATEMENT 17

Vine and Branches Foundation, Inc. 39-1827808

Organization Name/Address Date Paid Amount Purpose Title Exempt Relation
SonScape Ministries 04:03/2012  $25.000 00 Charnable Pastoral Couple Retreats Yes NO
P O. Box 700 at Whitestone Country Inn
Dinide, CO 80814
Stronger Families 05/01/2012 350,000 00 Charnable Expanding Oxygen's Yes No
P.O Box 40584 Reach 1n High-Risk
Bellevue. WA 98015-4584 Communities
Teen Challenge International. Inc - 12/11/2012 $5.000 00 Charitable Undesignated Yes No
Milwaukee WI
P.O Box 250771
Milwauhee. W 532235
Telling lTis Stony. Inc 03/20/2012  $14.325 00 Rehgious Ask Me — Yes No
1309 Coolhurst Ammated/Video Gospel
Sherwood. AR 72120 Presentation
Telling hs Story. Inc 06/12/2012  $13.675 00 Religious Ask Me - Yes No
1409 Coolhurst Animated/Video Gospel
Sherwood. AR 72120 Presen(ation
The Associauon of Marnage & 01/09/2012 350000 00 FEducational CONNFCT! Project Yes No
Famuly Munstries. Inc
8283 N 1lavden Rd . Suite 258
Scotisdale. AZ 85238
The Refuge at River Falls 05/01/2012  $10.000 00 Charuable Pastoral couple marriage Yes No
6600 White Bluff Trail mntensives
Amartllo, TX 79118
The Ridge Foundauon 05/01/2012  $23.000 00 Religious General operations Yes No
PO Box 7967
Charlotiesville. VA 22906
Wisconsin Famuly Council, Inc. 09/06/2012  $10.000 00 Cducanonal Community Marriage Yes No
P O.Box 2075 Strengthentng in Racine
Madison, Wi 53701-2075
Young Life St Augustine 12/0372012  $12.000 00 Rehgious General operations Yes No

PO Box9012
Saint Augusune. FL. 32085




STATEMENT 17

Vine and Branches Foundation, Inc.

Organization Name/Address

Date Paid Amount Purpose

Youth for Christ USA Inc
7670 S Vaughn Ct
Englewood. CO 80112

Youth for Christ USA Inc
7670 S Vaughn Ct
Englewood. CO 80112

Youth for Christ USA Inc
7670 8 Vaughn Ct
Fnglewood, CO 80112

05/01/2012  $30.000 00 Religious

05/01/2012  §25.000 00 Religious

09/06/2012  $30.000 00 Religious

$1,977,500.00

39-1827808
Title Exempt Relation
YFC of Southeastern Yes No

Wisconstin's Intern
Ininative/3-Story

Palm Beach County YFC  Yes
Campus Life JAM Club
Quireaches — General
Operations

Fond du Lac Area YI'C 3-  Yes
Story Lvangelism

No



STATEMENT 18

Contributions approved for payment in future years, as of 12/31/12

Vine and Branches Foundation, Inc. 39-1827808

Organization Amount to be Paid Purpose Exempt Relation

Georgia Family Council Charitable Yes No

Noreross, GA

___________________________________________________________________________ 850,000 00 e
$50,000.00

Total carried forward




SCHEDULE D Capital Gains and Losses OMS No_1545-0092
(Form 1041) > Attach to Form 1041, Form 5227, or Form 990-T.
Department of the Treasury P Information about Schedule D (Form 1041) and its separate instructions is at 2@ 1 2
Internal Revenue Service www.irs.gov/form1041.
Name of estate or trust YINZ BND BXEANCHES FOUMDATION, INC. Employer identification number
C/0 THZ LEGACZY GROUP, INC. 39-1827%308
Note: Form 5227 filers need to complete only Parts | and Il
m Short-Term Capital Gains and Losses - Assets Held One Year or Less
{f) Gain or (loss) for
{a) Description of property (b} Date acquired (c) Date sold {e) Cost or other basis
{(Example 100 shares 7% preferred of "2" Co) {mo day, yr) (mo . day, yr} {d) Sales pnce (see wnstructions) sut;er:c?'{:fﬁy:mar(d)
1a
b Enter the short-term gain or (loss), if any, from Schedule D-1, et 1b ~22,%C8
2 Short-term capntal gam or (loss) from Forms 4684, 6252, 6781, and 8824 ... 2
3 Netshort-term gam or (loss) from partnerships, S corporations, and other estates ortrusts =~~~ 3 5,884
4 Short-term capital loss carryover Enter the amount, f any, from line 9 of the 2011 Capital Loss
Caryover Worksheet 4 | )
5§ Net short-term gain or (loss). Combine hnes ta through 4 in column (f) Enter here and on line 13,
column (3)onthe back . . . . . . . . . e e ... > |5 128,392,
Long-Term Capital Gains and Losses - Assets Held More Than One Year
{f Gain or (loss) for
{a) Descnpnon: of property . {b} Date acquired (c) Date sold d) Sales price (e) Cost or other basis the entire year
{Example 100 shares 7% preferred of "2* Co } {mo day, yr) {mo day, yr) () {see instructions) Subtract (e} from (d)
6a
b Enter the long-term gain or (loss), If any, from Schedule D-1,bne6b 6b -2,808,950.
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 .~ | 8 418,993
9 Capttalgandistributions L 9 3,752
10 Ganfrom Form 4797, Partl e 10
11 Long-term capital loss carryover Enter the amount, if any from line 14 of the 2011 Captal Loss
Carryover Worksheet | 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. . . . . . . . . . . . L e e .. > |12 -2,380,208.
For Paperwork Reduction Act Notice, see the Instructions for Form 1041 Schedule D {Form 1041) 2012
JSA
2F1210 2 000

86631E 2249 10/3/2013 T1:36:05 MV TZ-7F PESE 3T



Schedule D (Form 1041) 2012

Page 2

Summary of Parts fand I (1) Beneficianes' (2) Estate's
Caution: Read the instructions before completing this part (see instr) or trust's (3) Total
13 Netshort-term gainor{loss) _ . . . . . .. ... ... ... 13 128,3%2.
14  Net long-term gain or {loss):
a Totalforyear . . .. .. ... ... ... ... ..., 14a ~2,380,208.
b Unrecaptured section 1250 gamn (see line 18 of the wrksht), , ., . 14b
€ 28%rategan | L 14c
15 Total net gain or (loss). Combine knes 13 and 14a = . » |15 -z,251,816.

Note: if ine 15, column (3), 1s a net gain, enter the gam on Form 1041, line 4 (or Farm 990-T, Part |, line 4a) If ines 14a and 15 column (2), are net
gams, go_to Part V and do not complete Part IV If ine 15, column (3), i1s a net loss, complete Part IV and the Capital Loss Canyover Worksheet, as
necessary

Capital Loss Limitation

16 Enter here and enter as a (loss) on Form 1041, ine 4 {or Form 980-T, Part |, iine 4c, if a trust). the smalier of
a Thelossontlne 15 column(3)yor b $3 000 | . . . . . . . . ..., 16 [( 3,000

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

Tax Computation Using Maximum Capital Gains Rates

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

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

® Either ine 14b col (2) orline 14c, col (2) ts more than zero, or

® Both Form 1041, line 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 in Part |

of Form 890-T, and Form 990-T, hine 34, 1s more than zero Skip this part and complete the Schedule D Tax Worksheet in the instructions
if either line 14b, col. (2) or hne 14c, col (2)1s more than zero

17  Enter taxable income from Form 1041, line 22 (or Form 8390-T, ine 34) | 17
18 Enter the smaller of ltne 14a or 15 In column (2)
but notlessthanzero, = . . ... ... ... 18
19 Enter the estate's or trust's quahfied dividends
from Form 1041 hne 2b(2) (or enter the qualified
dividends included in income in Part | of Form 990-T) , | 19
20 Addhnes18and19 . . .. ... ... ... 20
21  If the estate or trust 1s filing Form 4952, enter the
amount from line 49, otherwise, enter-0-, _ . » | 21
22 Subtract kne 21 from hne 20 If zero orless, enter-0- ., . . .. ... ..... 22
23  Subtract hne 22 from hne 17 If zero or less, enter-0- . . .. .. .. 23
24  Enter the smaller of the amounton hne 17 0r $2,400 . . . . . . .. .. 24
25 Is the amount on line 23 equal to or more than the amount on line 24?
Yes. Skip hnes 25 and 26, go to line 27 and check the "No" box
No. Enter the amount from lne 23, , . . . . .. . . ... . . ... 25
26 Subtractlne 25 fromlne 24 ., 26
27  Are the amounts on lines 22 and 26 the same?
Yes. Sxp lines 27 thru 30, go ta hne 31 NO. Enter the smaller of line 17 or Ine 22 27
28 Enter the amount from hine 26 (If ine 26 1s blank, enter-0-) 28
29  Subtracthne 28 from hne 27 L 29
30 Multiply ine 29 by 15% (15) | | | | L 30
31 Figure the tax on the amount on line 23 Use the 2012 Tax Rate Schedule for Estates and Trusts
(see the Schedule Ginstructions in the instructions for Form 1041) 31
32 Addlhnes30and31 L 32
33 Figure the tax on the amount on line 17 Use the 2012 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 line 32 or line 33 here and on Form 1041, Schedule
G line 1a (or Form 980-T, Ine 36) , ., . . . . . . . o e e e e e e e e e . 34
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SCHEDULE D1
(Form 1041)

¥ Attach to Schedule D to list additional transactions for lines 1a and 6a.
» information about Schedule D (Form 1041) and its separate instructions i1s at www.irs.gov/form1041.

Department of the Treasury
Intemal Revenue Service

Continuation Sheet for Schedule D

(Form 1041)

OMB No 1545-0092

2012

Name of estate or trust

VINE LND BRANCHFES FOUNDATION, INC.

33-.827818

Employer identification number

134l  Short-Term Capital Gains and Losses - Assets Held One Year or Less

) Descnaton of ropary Cramsle acaures (@Puesdd | @saesproe | (O Costoromerbas | O Ganerone)
(mo , day yr)
1a G3 %#0z0-81264-0 3CT%
STATEMENT 19 VARICUS VARIGCUS 121,428 132,42¢ -10,993
3S £020-31263-2 SEB
STATEMCNT 1S VERTSIS JARIOHIS 139, 9¢62. 106,395 24,367
G5 $027-41212-8 SE=
STATEMENT 19 VARIOUS VARTIOUS 321,836 26C,224 61,632.
55 #020-33494-6 SER
STATEMENT 19 TERRIOCTS VARICUS £20,169. 353,139 67,0510
CONALD SHMITh: SMLELL CAP
YELUL VAXTICUS VARTIOUS 21,5569
S35 WLR OPPCRTINITIES FUND JRRTGIS VARIOIIS 2,592
GS CARPITAL PARTKNERS VI
PEFAILLEL, TP STRADDL® VARTCUS VARTICUS 184
WILLIAM BLALIx: MCN US
EQUI™ Y TERIGIS VARTIGHS -47,567
JCNTOB®L: NOW US EQUITY VARICUS VARIOUS -2,331
1b Total. Combine the amounts in column (f) Enter here and on Schedule D, bne1b ., . . . . . ... ... ....... 122,378,

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

JSA
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Schedule D-1 (Form 1041) 2012

Name of estate or trust as shown on Form 1041 Do not enter name and employer identification number if shown on the other side

Page 2
Employer identification number

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

b) Date
o v 2 o oty | e | wsemee | OEIIANS | (BRI
6a 5SS $020-812¢4-0 SEE
STATEMENT 18 SJARRTOTS VARIOIS 370,8%4. 329,671 41,223
GS #020-812€3-2 SEE
STATEMENT 19 VARIOUS VARICUS 83,7.8&, 73,330 10,388.
G3 $#020-41212-3 3E=
STATEMENT 19 VERIQUS JERICUS i,263,52¢ 774,012 597,508.
GS £0205~3%49%4-6 SLE
STEZTEMENT 19 JARIOQUS VArICUS 94,534, 529,9.0 65, 024
G5 #020-39487-1 3LC%
STATEMENT 193 VARIQUS TERICUS £75,000 £57,110 17,890.
GS WEST STARERT PAFPTNTFS
2007 JARIOUS VARICUS 348,386 3273,z28¢C -2.,1%4
GS WZST STREET PALRTNERS IX VARIOUS TRRICUS 18%,816 17C¢,35%% 13,4061
DONERLD SMITH SMALIL CEP
VALUE VARIGCUS VARTICUS 29.,967.
G3 FRIVATFR COWTENTRITED
ENEXGY FUND, LP VARIOCUS JERTICUS 24,563 12,052 11,471,
THL LQUITY FUND Y1 -~ GS
ACCESS, LP JARIGCUS VARIOUS 34,027 26,302 7,795,
GS MEZZRNINF PARTNFRS V LP VARTCUS VARIOUS 95&,860. 40,5452 £g,2%g.
535 WLR OPPCRTHUNITIES FUMD VERIGIS VARTGIS 2,605
GS CAPITAL PARTWERS VI
PARRLLEL, TP STRADDLT VARIOUS VARTOUS 291 .
WILLIAM BLAIx: HNCWN 1S
EQUI™: VAERION]S VERIOCHIS 41,238
JCMTOL®L: NON JS TQUITY VARIQUS VARTICUS “06,433
MESTQUEST dQLDTNGS LG C9/14/1985 12/31/29012 4,491,626 -4,427,6%6
LCNALD SMITh: SMELL CAP '
VELUE QFFSECRT L.P. 12/31/2006¢ 12/31/2012 2,70C, 000 1,252,654 548,346
6b_Total. Combine the amounts in column (f) Enter here and onSchedule D ine6b . . . . . . . . . .. ... ..... -2,&C8,5950.

FRLY
2F 1222 2 000

86631E 2249 10/3/2013




Vine and Branches Baron Capaial ACG 020 81264-0
From 01-Jan-2012 To 31-Pec 2012
Separa’'e Accourt Strategy  Barcn Capiial Al Cap Growth

Bass Currency USD

Reaized Gans/Losses

Syrmbol Descrio on

Cx0 CONCHO RESCURCES INC CMN

FAST FASTENAL CO CMN

cXa CONCHO RESOURCES INC CMN

TTEK TETRA TECH INC (NEW) CMN

TTEK TETRA TECH INC (NEW) CMN

TTEK TETRA TECH INC (NEW) CMN

TTEK TETRA TECH INC (NEW) CMN

EW EDWARDS LIFESCIENCES CORP CMN
EQIX EQUINIX INC CMN

TTEK TETPA TECH INC {NEW) CMN

TTEK TETRA TECH INC (NEW) CMN

TTEK TETRA TECH INC {NEW} CMN

PEGA PEGASYSTEMS INC CMN

CHH CHOICE HOTELS INTL INC CMN

H HYATT HOTELS CORPORATION CMN CLASS A
ANSS ANSYS INC CMN

NLSN NIELSEN HOLDINGS BV CMN

FAST FASTENAL CO CMN

X0 CONCHO RESOURCES INC CMIN

CRR CARBO CERAMICS INC CMN

EQiX EQUINIX INC CMN

CLe CORE LABORATORIES NV CMN

CXO CONCHO RESOURCES INC CMN

SM SM ENERGY COMPANY CMN

CLe CORE tABORATORIES NV CMN

[#} (o] CONCHO RESQURCES INC CMN
SCHWY CHAPLES SCHWAB CORPORATION CMN
EQIX EQUINIX INC CMN

CRR CARBQ CERAMICS INC CMN

EV EATON VANCE CORP {NON VTG CMN
RL RALPH LAUREN CORP CMN CLASS A
VRSK VERISK ANALYTICS INC CIMN CLASS A
NLSN NIELSEN HOLDINGS BV CMN

SCHW CHARLES SCHWAB CORPORATION CMN
IDXX IDEXX LABORATORIES CMN

FDS FACTSET RESEARCH SYSTEMS INC CMN
DISCA DISCOVERY COMMUNICATIONS INC CMN SERIES A
MTD METTLER-TOLEDO INTL CMN

OKS DICKS SPORTING GQQDS INC CMN
SBAL SBA COMMUNICATICNS CORP CMN

SM SM ENERGY COMPANY CMN

BAM BROOKFIELD ASSET MANAGEMENT IN CMN
EW EGWARDS LIFESCIENCES CORP CMN
EQIX EQUINIX INC CMN

PEGA PEGASYSTEMS INC CMN

MSCH MSCIINC CMN

MSCH MSCIING CMN

SCH MSCIINC CMN

£QIxX EQUINIX INC CMN

CHH CHQICE HOTELS INTL INC CMN

H HYATT HOTELS CORPORATION CMN CLASS A
NLSN NIELSEN HOLODINGS 8 V CMN

NLSN NIELSEN HOLDIRGS BV CMN

NLSN NIELSEN HOLDINGS BV CMN

ISRG INTUITIVE SURGICAL INC CMN

ARG AIRGAS INC CMN

SCHWY CHAPLES SCHWAB CORPORAT ON CMN
MORN MORNINGSTAR INC CMN

ANSS ANSYS INC CMN

ARG AIRGAS INC CMN

ARG AIRGAS INC CMN

ARG AIRGAS INC CMN

FAST FASTENAL CO CMN

cLe CORE LABORATORIES NV CMN

CRR CARBC CERAMICS INC CMN

CHRW C H ROBINSON WWORLDWIDE INC CMN
CRR CARBC CERAMICS INC CMN

CX0 CONCHO RESQURCES INC CHMN

AAPL APPLE {NC CMN

AMZN AMAZCN COM INC CMN

CX0 CONCHO RESOURCES INC CMN

CX0 CONCHO RESOURCES INC CMN

ECL ECOQLAB INC CMN

PCLN PRICELINE COM INC CMN

DKS DICKS SPORTING GOQODS INC CMN
CHRW C H POBINSON WORLDWIDE INC CMN
PEGA PEGASYSTEMS INC CMN

CRR CARBC CERAMICS INC CMN

PEGA PEGASYSTEMS INC CMN

PEGA PEGASYSTEMS INC CMN

DISCA DISCOVERY COMMUNICATIONS INC CMN SERIES A
SBAC SBA COMMUNICATIONS CORP CMN
ISRG INTUITIVE SURGICAL INC CMN

TTEK ~ TETRA TECH INC (NEW: CMN

SBAC SBA COMMUNICATIONS COFP CMN
EQIX EQUINIX INC CHN

ISRG INTUITIVE SURGICAL INC CMN

PCP PRECISION CASTPARTS CCRP CMN
CERN CERNER CORP CMN

KMX CARMAX, INC CMN

VIYNN WYNN RESCRTS LIMITED CMN

ITC ITC HOLDINGS CORP CMN

Trade Date

24 Feb-2011
24-Fen-2611
24 Fez 201
24-Feo-2011
24-Fez 201
24-Feb-2011
24-Fes 2011
24-Feb-2011
24-Fec 2011
24-Feb-2011
2a-Fap-2611
24 Fes-2011
2a-Fen-2G11
24 Fab-2011
24-Fen-2G11
24 Feb-2C11
*9-Mar-2011
24 Feu-2011
24-Fen-2011
24 Feo 2011
24-Feb-2011
24-Fes 2011
24-Feb-2011
24 Fes-2011
24-Feb-2011
24 Fes 2011

5.Aug-2609
24-Fap-2011
24 Fed-2011
24 Fen-2011
24 Fen-201M
24-Fso-2G11
22 Mar-2011
24.Fan-2011
24 Fen-2011
24-Fee-2011
24-Fes 2011
24-Feb-2011
24-Fez 2011
24-Feb-2011
24-Fez 2011
24-Feb-2011
24-Feo 2011
24-Feb-2G11
24-Fep-2G11
24 Fes-Z011
24-Fep-2011
24 Feg-2011
2a-Fen-2Gt1
24 Feb-2011
24-Fep-20611
11 Mar 2C11
17-Mar-2011
18 Mar 201y
24-Fea-2011
22 Mar 2011

5-Au3-2089
24-Fec-2011
24-Fen-2011
17 Mar 2011
“t-Mar-2011
*@-Mar-2011
24 Fes-2011
24-Fao-2011
24 Fez-2011
24-Fap-2011
24 Fe5-2011
24-Fap-2011
©-Dec-2009
24-Fap-2011
24 Fec 2011
24-Feb-2011
24 Fez 2011
24-Feb-2011
24 Fao 2011
24-Feb-2011
24-Fet 2011
3)-Seo-2011
24-Fan-2011
24 Fab 2011
24.Feb-2011
24 Feb-2011
24-Fep-2611
24 Fep-2011
24-Feb-2011
24 Feo-2011
24-Feb-2G11
12 Oct-201
2-Nov-2011
S-Dec 2011

4.0ct-2011
6-Dec 2011

Date Scid / Covered Qty

28 Fen-2012
22-Mar-2C612
22-Mar 2012
1ApPr-2G12
3-Apr 2012
4-Apr-2012
4-Apr 2012
17-Apr-2612
18-May-2012
S5-Apr-2012
10-Apr-2612
11-Apc-2012
18 May-2012
18-#ay-2012
18 May-2012
13-bay-2012
18 May 2012
1881252012
18 May 2612
18-May-2012
31-May-2012
31-May 2012
31 May-2012
18-Jun 2012
18-Jun-2012
18-Jun-2012
12 Jul-2012
19-Jul-2G12
25-Jui-2C12
27-3u-2012
27-3u1 2012
27-ul-2012
27-Jui-2C12
27-Jul-2012
27-Juk-2012
7.0l 2012
27-Jul-2012
27 Juk2012
27-0ut 2012
27-Ju-2012
27-Jul-2012
27-J4ul-2012
27-Jut 2012
27 Jul-2012
27-du1-2G12
27-Jw-2012
31-0c*-2012
1-Nov-2812
5 Novs-2G12
27-Jul-2012
27-Jul 2012
27-Jut 2012
27-Jut-2012
27-0ul-2012
27-Jul-2012
27-Jul 2012
27 Jul-2012
27-Jul-2012
27-4u-2612
27-0ul-2912
27-4ui-2012
27-Jui-2012
27-Ju-2012
27-Jul-2012
27-Jul-2012
27-Jul-2612
27-Jul-2012
27-Jul-2C12
27-Jul-2012
27-Jul-2612
27-2ul 2012
27-Jul-2012
27-Jul-2012
27 Jul-2012
8-Aug-2012
23-Sep-2012
2 0ci-2012
1-Qcr-2012
2-0c2-2012
3-Oct-2012
2 Jan-2012
3-Jen-2012
2 Jan-2012
3-Jen-2012
4 Jan-2612
4-J8n-2012
20 Jan-2012
18-May-2012
18 May-2012
18-May-2012
18 May-2012
18-May-20t2

205

167

417
231
39
-
14
22
168
122
174

89
15
283

18
103

23
3
10
27
121

STATEMENT 19

P-ccaeds /Basa) Cost (Base} Gan/Loss tBoese) Davs Helo Gar Type

5443 83
2135832
3,527 41
2156 50
€6 87
3G38 81
33E 11
320528
48033
‘78415
%97 06
g47 29
5932
5€4 256
G14 43

Z 23085
167 15
126 83
ar1ce
415 24

4 168 86
4 522 56
261788
252841
3543853
§39l 92
378188
4427 23
316615
4 65338
978625
14,754 35
* G0g a2
5328 16
11532 24
14 354 17
12 7C9 87
820801
1214736
920526
147835
7 186 43
10 842 13
12 664 80
494108
9287 35
‘985 81
12369 27
13 17
10 366 52
14 5CG7 10
6477 09
1092 64
- Q37 46
6658108
“ 72586
217623
718330
10 0225
149052
7 766 27
117672
12 530 85
£ 43002
t21118
5,504 19
338 45
34575
13 445 95
18,074 35
884 38
233383
8,12 86
888186
229282
246159
12891
12528
492 52
217 06
1,922 84
258 85
“,3a4 33
220112
420 86

* 663 52
43ar 78
327 87
773

822 36
£2183
41393

5520 49
123532
318396 32
1 407 40
8192
268374
298 75
3799 86
257 3%
156265
896 25
756 36
593 83
§132
111583
200503
157 55
9104
105245
58108
2234 35
3576 81
3680 33
3737 55
298068
6522 94
539185
232024
511348
5246 42
8116 02
244723
886 67

7 758 40
‘8759 17
12 205 61
1335195
8753 97
888124
6,629 99
20223
5841 80
8525 44
5929 62
62822463
10023 08
2858 45
1832 18
8594

9 657 88
1961197
8 065 87
1028 42
579 12
457296
137592
2,959 94
710948
9,429 06
117068
8 197 46
926 56

B 585 52
5863 26
209187
7294 01
579 29
43293

4 442 3%
1204167
1228 17
335077
5764 44
8050 72
1844 87
3,015 03
181168
21142
756 36
24 91
994 G2
255
106 56
229507
425
171873
358304
229 45
5214
286 75
584 84
433 45

-

-758
1623 60
369 41
288 1

14 85
33287
43 36
-594 52
202 52
201 46
16C 81
88 a3
-103 83
-43 54
-2Ct1 &
22562
$6

a5 g
-21127
-*61 84
1938 3
656 75
-78237
-1 179 14
583 2§
-1 210 €2
-1 809267
2iCB 95
-1947 30
862 62
*B7C 24
520712
2375

-2 366 24
178317
-853 Ba
235772
-548 96
3 266 12
257337
£43 54
344 69
21389
7,025 18
188155
-635 73
-€62 Ba
-432 81
8723
7cass
-4 104 37
411 42
€5 12
58 24
2408 12
348 94
-793 85
79 82
1071860
319 84
1588 83
25613
294243
7EET3
-aac0 68
-1 826 82
-242 84
L7 23

8 0Ca 64
4032583
6379
101894
2348 42
283094
€47 85
-58] 44
£2585
-82 04
27387
167 85
-7145
365
£78 27
-98 g5
588
27473
1264 72
842
1515
-64 33
-83 01
-18 82

370 Long-Term
392 Long Term
332 Long-Tem
404 Long-Term
434 Long-Term
495 Long Term
435 Long-Term
418 Long-Term
449 Long-Term
458 Long-Term
411 Leng Term
412 Long-Term
443 Long Term
449 Long-Term
443 Long Term
449 tong-Term
434 tong Term
449 Long-Term
443 Long Term
449 Leng-Term
462 Long-Term
452 Long-Term
452 Long-Term
480 Long-Term
480 Long-Term
480 Long-Term
1072 Long Term
5§11 Long Term
518 Long-Term
519 Long Term
519 Long-Term
519 Lorg Term
483 Long-Term
513 Long Tern
519 Long-Term
519 Lorg Tern
519 Lorg-Term
519 Long-Term
518 Leng-Term
519 tong-Term
£19 teng-Term
519 Lorg-Term
519 Long-Term
519 tong-Tern
519 torg Tern
519 Lorg-Term
815 Lorg Term
616 Long-Term
520 Long Tern
515 Long-Term
513 Long Term
504 Lorg-Term
458 Lorg Tern
437 Leng-Term
519 Lorg-Tern
433 Long-Term
1,087 Long-Tern
519 Long-Term
519 Long-Term
438 Long-Term
504 Lorg-Term
497 Lorg Tern
519 Lorg-Term
519 Lorg Tem
§19 Long-Term
519 Long Tern
518 Long-Term
519 Long Tern
881 Long-Term
519 Long Term
519 Leng-Tem
519 Long-Term
819 Long-Temm
519 Long-Term
832 Lorg-Term
582 Long-Term
5§86 Long-Term
357 Long-Term
585 Long Tern
$87 Long-Term
313 Shor-Te'm
313 Shon-Tam
313 Sror-Te'm
313 Short-Tem
314 Srort-Term
314 Short-Term
239 Sror-Term
219 Shon-Term
1938 Short Te'm
16* Shon-Term
227 Short Te'm
16" Shon-Term



STATEMENT 19

PCP PRECISION CASTPARTS CORP CMN 26-Oc* 2011 27-Jut-2012 3 127081 1388 49 -7 73 275 Shon-Tem
[oX:] CORE LABORATORIES NV CMN 3-May-2012 27-4u-2012 4 451 23 557 14 -itEm 85 Shori Term
PRGO PERRIGC COMPANY CMN 26-Aug 2011 27-Jul-2012 10 1318138 926 3 224 88 333 Shen-Term
MSCI MSCHINC CMN 3 May-2612 1-Nov-2012 16 438 ¢8 585 92 -1468 64 182 Short-Te'm
EQIX EQUINIX INC CMN 3 May-2612 5 Nov-2612 13 2,321 17 2087 50 2831237 186 Short-Te‘m
CERN CERNER CORP CMN 4-J3n-2012 30-Nov 2012 17 1208 55 105379 254 77 331 Short-Term
CERN CERNER CORP CMN 9 Dec-2011 30-Nov-2G12 26 153948 121392 32558 357 Shar-Te'm
SM SM ENERGY COMPANY CMN 3-May-2012 27-Sul-2012 3 443 51 597 24 -15273 85 Stort-Tarm
PCP PRECISION CASTPARTS CORP CMN 12 Oct-2011 27-Jul-2612 47 7,464 84 7742 15 277N 283 Shont-Te'm
WYNN WYNN RESQORTS LIMITED CMN 4-Dec-2011 27-4ul2012 3 28274 3338 -50 88 231 Short-Term
CERN CERNER CORP CMN 2 Nov-2011 27 Jul 2612 74 5,439 61 4 598 33 84123 2588 Shor-Te'm
YYNN WYNN RESORTS, LIMITED CMN 4-0c¢-2011 27-34 2012 51 480683 59865 32 -1 158 63 297 Stort-Term
NFLX NETFLIX COM INC CraN 6-Jut-2G12 27 Jul-2612 24 1,41283 1992 37 -579 44 21 Shent-Te'm
PRGO PERRIGC COMPANY CMN 22-Aug 2011 27-Jul 2012 50 5.8cs 87 4232710 147977 340 Shon-Term
CRR CARBO CERAMICS INC CMN 30-Seo-2011 27-dul-2012 24 1614 92 251047 -8€5 55 301 Shewt-Tem
NFLX NETFLIX COM INC CMN S-Juf 2012 7-Jul 2012 124 73CC15 1811317 -281302 22 Shont-Term
KMX CARMAX, INC CMN 9-Dec-2011 27 Juk2c12 182 4 842 37 5055 98 =514 81 231 Shon-Tem
KMX CARMAX INC CMN 4-Jan 2012 27-Jul 2012 41 114261 125483 -105 02 205 Shon-Term
KMX CARMAX INC CMN 3-4an-2012 27 Juk2c12 41 7145 81 125233 -ic272 206 Short Term
KMX CARMAX INC CMN 22-Mar 2012 27-Jul 2012 3 224 32 27477 50 45 127 Shon-Term
ITC ITC HOLDINGS CORP CMN 12-Dec-2011 27 Jul-2012 8 363442 356335 £5 07 223 Shcrt Term
e ITC HOLDINGS CORP CMN 9 Dec-2611 27-Jul-2612 23 1,671 83 188157 10 26 231 Shon-Term
ITC {TC HOLDINGS CORP CRIN 3 Jen-2012 27-Juk-2G12 33 228872 2484 13 -85 41 206 Ston-Term
e ITC HOLDINGS CORP CMN 28-Mar-2012 27-3ul-2012 31 225234 2 409 57 -156 23 123 Shon-Term
ITC ITC hOLDINGS CORP CHN 22 Mer-2012 27-3u-2C12 30 218085 2787 43 -105 84 127 Sten-Term
ITC ITC HOLDINGS CORP CMN 3-Apr-2012 27-2u1-2012 34 247140 2853 56 -122 15 115 Shon-Te'm
KMX CARMAX INC CMN 9-Dac 2011 27-Jul-20%2 22 516 88 73583 -118 97 23t Stont-Temn
WYNN WYNN RESORTS, LIMITED CMN 4 Oct-2011 T-Jul-2012 5 47124 720 71 -243 47 297 Shor-Term
CERN CERNER CORP CMN 8-Dec-2011 27-3uk-2012 20 147217 121332 253 25 23t Srot-Term
ITC ITC HOLDINGS CORP CMN 9 Dec-2011 27-Jul-2012 8 43813 479 54 43 a1 231 Sron-Tem
NFLX NETFLIX COM INC CMN 12-Jut 2012 23 Sep 2012 23 132103 12538 43 617 4 70 Shon-Term
NFLX NETFLIX COM INC CMN 5-Jul-2012 20-Sep-2012 5 28718 523 5° -24133 77 Short Term
NFLX NETFLIX COM INC CMN S-Jut 2012 2J Sep 2012 51 35038 §39117 -2 887 58 77 Shor-Term
NFLX NETFLIX COM INC CMN & Jul-2012 20-Sep-2012 53 287191 524279 237098 77 Short Term
NFLX NETFLIX COM INC CMN S-Jut-2012 20 Sep-2012 24 137347 252215 -1223 68 76 Shon-Term
NFLX NETFLIX COM INC CMN 5. Juk2C12 20-Sep-2012 8 4539 43 85572 =388 23 77 Shcr-Ten
NFLX NETFLIX COM INC CMN 23-Jul-2012 20 Sep 2012 84 4824 84 481471 993 56 Shont-Teim
CRR CARBO CERAMICS INC CMN 3 May-2012 23-S5ep-2012 24 215022 2833 6¢€ -888 44 143 Short Term
S SM ENERGY COMPANY CMN 3-May-2012 23 Sap-2C12 85 2529 11 4231340 -784 29 148 Shon-Te'm
SM SM ENERGY COMPANY CMN 13-May 2012 25-Sep 2012 3 1€2 88 174 08 -1118 133 Shot-Term
CRR CARBO CERAMICS INC CMN 30 Sgo0-2011 28 Ser-2012 2 125 49 209 214 B2 72 354 Srion-Te'm
CHRW CH ROBINSON WORLDWIDE INC CMN 3-May-2012 28-Sep-2C12 138 785385 B 285 12 -411 47 148 Skort-Tarm
St SM ENERGY COMPANY CUN 25 Sap-2012 28 Sep-2012 3 16288 153 89 213 3 Shon-Tem
CHRW CH ROBINSON WORLDWIDE INC CMN 18-May-2C12 25-Sep-2C12 2 117 22 18 32 -1 133 Shot-Term
CRR CARBO CERAMICS INC CMN 3-May-2012 1 Oct 2012 45 23n a7 375745 -635 98 151 Shor-Te'm
PEGA PEGASYSTEMS INC CMN 3-May-2012 2-0c zC12 43 1213237 1767 36 -452 gg 152 Sron-Term
PEGA PEGASYSTEMS INC CMN 3-May-2012 3-0ct-2012 7 2,085 25 283514 -745 89 153 Shor-Te'm
PEGA PEGASYSTEMS INC CMN 3-May 2012 4 Oc* 2012 116 3ice74 427112 -1 16238 154 Shen-Term

TOTAL 492 321 27 22,370 93




Vine and Branches Shapiro Dynamic Eq 020-81283-2
Fiom ©1-Jan-2012 To 31-Dec 2012
Separate Account Strategy Shapiro Dynamic Equity

Basa Currency USD

Realized GainsiLosses

Symbol

Cvs
Ccvs
cvs
cvs
Ccvs
TWX
Wu
Wu
wu
WU
TWX
HBI
HB!
HEBI
1Yl
PNR
PNR
PNR
PNR
PNR
PNR
USM
USh
usm
HBI
TYC
TYC
TYC
™C
TYC
TYC
e
TYC

TDW

POST

TWX
TWX

PKt
wu
WU
TWX
BEAM
BEAM
WMT
WHMT
WHNT
WMT
WMT
WMT
Fil

Fu

Fil

Fi

TOTAL

Descrption

CVS CAREMARK CORPORATION CMN

LCVS CAREMARK CORPORATION CMN

CVYS CAREMARK CORPORATION CMN

CVS CAREMARK CORPORATION CMN

CvS CAREMARK CORPORATIGN CMN

THAE WARNER INC CMN

WESTERN UNION COMPANY (THE) CMN
WESTERN UNION COMPANY (THE) CMN
WESTERN UNION COMPANY (THE) CMN
WESTERN UNION COMPANY (THE) CHN
TIME WARNER INC CMN

HANESBRANDS INC CMN

HANESBRANDS INC CHN

HANESBRANDS INC CIAN

TYCO INTERNAT'ONAL LTD CMN

PENTAIR LTD CMN

PENTAIR LTD CMN

PENTAIR LTD CMN

PENTAIR LTD CMN

PENTAIR LTD CMN

PENTAIR LTD CMN

UNITED STATES CELLULAR CORPORA CHMN
UNITED STATES CELLULAR CORPORA CMN
UNITED STATES CELLULAR CORPORA CHIN
HANESBRANDS INC CMN

TYCO INTERNATIONAL LTO CMN

TYCO INTERNATIONAL LTD CMN

TYCO INTERNATIONAL LTD CMN

TYCO INTERNATIONAL LTD CMN

TYCO INTERNATIONAL LTD CHN

TYCO INTERNATIONAL LTD CIAN

TYCO INTERNATIONAL LTD CHN

TYCO INTERNATIONAL LTD CIAN

RALCORP HLDGS INC (NEW) CMN

QUEST DIAGNOSTICS INCORPORATED CMN
CVvS CAREMARK CORPORATION CMN
CONSTELLATION BRANDS INC CMN CLASS A
CONSTELLATION BRANDS INC CMN CLASS A
CONSTELLATION BRANDS INC CMN CLASS A
CONSTELLATION BRANDS INC CMN CLASS A
WESTERN UNION COMPANf {THE) CMN
CONSTELLATION BRANDS INC CMN CLASS A
SOLUTIA INC CMN

SOLUTIA INC CMN

SOLUTIAINC CMN

TIME WARNER INC CMN

TIDEWATER INC CMN

SOLUTIA INC  CMA

SOLUTIA INC CMN

POST HOLDINGS INC CMN

SOLUTIA INC CMN

TIME WARNER INC CMN

TIME WARNER INC CMN

SOLUTIA INC CMN

PERKINELMER INC CMN

WESTERN UNION COMPAN Y {THE) CMN
WESTERN UNION COMPAN Y (THE) CMN
TIME WARNER INC CMN

BEAM INC CMN

BEAM INC CHN

WAL MART STORES INC CMN

WAL MART STORES INC CMN

WAL MART STORES INC CMN

WAL MART STORES INC CMN

WAL MART STORES INC CMN

WAL MART STORES INC CMN

FEDERATED INVESTORS INC CMN CLASS B
FEDERATED INVESTORS INC CMN CLASS B
FEDERATED INVESTORS INC CMN CLASS B
FEDERATED INVESTORS INC CMN CLASS B
RALCORP HLDGS INC {(NEW) CMN

RALCORP HLDGS INC {NEW) CMN

RALCORP HLDGS INC {NEW) CMN

RALCORP HLDGS INC tNEW) CMN

Trade Date

24-Feb-2011
24-Feb 2011
24-Feb 2011
24-Feb-2011
24-Feb-2011
29-Mar 2011
27-Apr-2011
24-Feb-2011
27 Apr 2011
27 Apr 2011
14-Apr-2011
25-Feb-2011
25 Feb-2011
25 Feb-2011
24 Feb-2011
24 Feb-2011
24-Feb-2011
25-Feb-2011
25-Mar-201
3 Aug-2011
8 Aug-2011
24-Feb-2011
3-Mar-2011
3-Mar 2011
25-Feb-2011
25-Feb-2011
24-Feb 2011
3-Aug 2011
25-Feb-2011
25-Mar-2011
8-Aug-2011
25 Mar-2011
3-Aug-2011
20 QOct 2011
27-Apr 2011
24-Feb-2011

1-Mar-2011
11-Mar 2011
14-Mar 2011
15-Mar 2011
24-Feb-2011
15-Mar 2011
19-Dec-2011
20-Dec-2011
22-Dec-2011
25-Fed-2011
15 Har-2011
22-Dec-2011
29-Dec-2011
20-Oct-2011

5-Jan-2012
25-Feb-2011
9-Mar-2011
19-Jan-2012
16 Aug-2011
27 Jul 2011
1B-Aug-2011
B-Aug-2011
6-Sep-2011
T-Sep-2011
18-Aug 2011
23-Aug 2011
23-Aug 2011
26-Aug-2011
26-Aug-2011
12-Sep-2011
11-Apr-2012
17-Apr-2012
26 Apr 2012
2-May-2012
10-Apr-2012
18-Jun-2012
18-Jun 2012
10-Apr 2012

Dste Soid / Covered Oty

27-Feb-2012
14-Mar-2012
18-Moar-2012
10-Apr-2012
16-Apr-2012
17-Apr-2012
2 May-2012
2 May-2012
3-May-2012
4 Kay-2012
9 May-2012
10-Jui-2012
15-Juk-2012
18-Juk-2012
25-Juk-2012
1 Qct-2012
3-Oct-2012
3-Oct-2012
3-Oct-2012
3-0ct-2012
3-0ct-2012
2-Nov-2012
8-Noy-2012
12-Nov-2012
13-Nov-2012
15-Nov-2012
15-Nov-2012
19-Nov-2012
19-Nov-2012
19-Nov-2012
21-Nov-2012
19-Nov-2012
21-Nov-2012
10 Dec-2012
3 Jan-2012
11 Jan-2012
11 Jan-2012
18 Jan-2012
18-Jan-2012
19-Jan-2012
20-Jan-2012
25-Jan-2012
1-Fet-2012
2 Feb-2012
8-Feb-2012
8-Feb-2012
6 Feb-2012
9-Feb-2012
14-Feb-2012
15-Feb-2012
15-Fen-2012
B-Feb-2012
9-Feb-2012
15-Fen-2012
14-Mar-2012
4 May-2012
7-May-2012
16-May-2012
13-Jun-2012
13-Jun-2012
19-Jul-2012
7-Aug-2012
8 Aug-2012
17-Aug-2012
20-Aug-2012
23-Aug-2012
11-Oct-2012
25-0c1-2012
2 Nov 2012
6 Nov 2012
10 Dec-2012
13 Dec-2012
14-Dec-2012
13-Dec-2012

100
100
100
100
100
100
100
200
100
100
100
100
50
100
150
097
12
24
24
24
23
50
50
50
100
50
50
50
50
50
100
50
S0
50
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100
25
100
100
130
00
100
100
100
100
50
50
100
50
50
50
50
100
100
130
100
120
50
50
50
50

STATEMENT 19

Proceeds (Base) Cost (Base) Gamn/Loss (Base) Days Held Gamn Type

445019
4 498 56
4 52069
437167
433817
3,539 34
3.816 14
3,820 39
179718
1767 35
IsT2TT
2,905 62
147661
303249
786143
40 14
526 87
105374
105374
105374
100983
1.891 21
1,708 63
176101
333427
131583
1,31583
134871
134173
1,34970
272597
1,341 73
1362938
446260
579487
418162
200338
20675238
207528
2,087 44
1,803 12
2,091 19
276968
277270
2,796 87
3,846 74
580703
2804 07
279535
778 27
2799 94
381104
378563
2,789 94
270035
1,767 35
1.768 44
3,542 50
3.C61 862
3,061 62
7,031 15
3,712 42
3,722 48
3568 02
361513
714697
2068 94
208772
223788
207408
446281
4470 10
4,463 09
4,470 10
21457996

324920
324920
324920
324820
324320
3497 21
219124
423390
210124
210124
354304
2 591 B6
129593
2 591 86
6 705 00
0

397 31
7992
789 87
769 09
70576
233584
246018
2,460 18
259185
1117 49
111109
10752¢
1117 49
111842
197367
111842
107538
332476
582155
324920
1941869
194168
1,894 67
185068
213185
1850 68
153755
1639 14
172148
378752
5876 59
172148
171608
585 9§
175105
378752
368056
188349
225562
1,990 16
1,614 00
306797
211365
222613
5147 99
263395
263395
2626 41
2626 41
5087 21
2124 22
209726
212193
220547
387127
328998
3,269 95
3erter

1200 65
1245 36
12714
1122 47
1088 87
14213
-285 1
-583 51
-304 08
-33389
2973
313 7e
180 68
440 63
1,156 43
4014
128 56
254 54
25387
284 65
304 07
-444 63
-751 48
-689 15
792 41
198 34
204 74
274 32
224 24
23128
7523
223N
2878
1137 34
173 32
932 42
151 69
133 56
180 61
23876
-192 83
240 51
123201
113358
107538
59 22
-69 56
1,082 59
1,076 27
182 32
1048 39
23 52
105 07
936 45
44473
-22281
154 44
474 53
947 67
83548
183318
1078 47
1088 53
971 61
98877
2,049 76
-5528
25 54
11565
13133
761 34
120014
118313
798 83
34754 67

363 Lang Term
334 Long Term
336 Long Term
411 Lang Term
417 Long-Term
385 Long-Term
371 Long-Term
433 tong-Term
372 Long-Term
373 Long-Term
391 Long-Term
501 Long-Term
507 Long-Term
509 Laong-Term
518 Lang-Term
585 Long-Term
587 Lang Term
586 Long Term
558 Long Term
427 Long Term
422 Long Temm
617 Long-Term
616 Long-Term
620 Long-Term
627 Long-Term
830 Lorg-Term
631 Long-Term
474 Long-Term
633 Long-Term
505 Lang-Term
47% Lang-Term
805 Long-Term
476 Lang-Term
417 Lang Term
251 Short Term
321 Shont Term
306 Shont Term
313 Shon Term
310 Short-Term
310 Short-Term
330 Short-Term
317 Short-Term

44 Short-Term

44 Short-Term

48 Short-Term
348 Short-Term
328 Shorn-Term

49 Short-Term

47 Short-Term
118 Short-Term

41 Short Term
343 Shon-Term
337 Shont Term

27 Shont Term
211 Short Term
282 Short-Term
263 Short-Term
282 Short-Term
281 Short-Term
280 Short-Term
338 Short-Term
350 Short-Term
351 Short-Term
357 Short-Term
360 Short-Term
348 Shont-Term
183 Short-Term
121 Shon Term
160 Shont Tenm
183 Short Term
244 Shon Term
178 Shon Term
179 Short-Term
247 Short-Term
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From 01-Jan-2012 To 31-Dec-2012
Separate Accourt Strategy SouthermSun Small Cap Caore

Base Currency USD

Reatized Gatns/Losses

Symbol Descnption
CNC CENTENE CORPORATION CMN
CNC CENTENE CORPORATION CMN
CNC CENTENE CORPORATION CMN
BAR DARLING INTERNATIONAL INC CMN
DAR DARLING INTERNATIONAL INC CHMN
CBI CHICAGO BRIDGE & IRON CORMPANY CMN SERIES
KOP XOPPERS HOLDINGS INC CMN
KQP KOPPERS HOLDINGS INC CMN
KOP KOPPERS HOLDINGS INC CMN
KGoP KOPPERS HOLDINGS INC CMN
DAR DARLING INTERNATIONAL INC CMN
TSCO TRACTOR SUPPLY CO CMN
CNC CENTENE CORPORATION CHIN
KOP KOPPERS HOLDINGS INC CMN
Pl POLARIS INDOS INC CMN
NDSN NORDSON CORP CMN
TRN TRINITY INDUSTRIES INC {DEL} CMN
TRN TRINITY INDUSTRIES INC (DEL) CMN
NDSN NORDSON CORP CMN
TSCO TRACTOR SUPPLY CO CMN
P POLARIS INDS INC CMN
MIDD MIDDLEBY CORP CMN
MDD MIDDLEBY CORP CMN
MIDD MIDOLEBY CORP CMN
MIDD MIDDLEBY CORP CMN
JRCC JAMES RIVER COAL COMPANY CMN
JRCC JAMES RIVER COAL COMPANY CMN
JRCC JAMES RIVER COAL COCMPANY CMN
JRCC JAMES RIVER COAL CCMPANY CMN
JRCC JAMES RIVER COAL COMPANY CMN
JRCC JAMES RIVER COAL COMPANY CMN
JRCC JAMES RIVER COAL COMPANY CMN
JRCC JAMES RIVER COAL COMPANY CMN
JRCC JAMES RIVER COAL COMPANY CMN
JRCC JAMES RIVER COAL COMPANY CMN
JRCC JAMES RIVER COAL COMPANY CMN
JRCC JAMES RIVER COAL COMPANY CMN
JRCC JAMES RIVER COAL COMPANY CMN
JRCC JAMES RIVER COAL COMPANY CMN
CASCADE CORPORATION CMN
AGCO AGCQ CORP CMN
JRCC JAMES RIVER COAL COMPANY CMN
P POLARIS INDS INC CMN
CASCADE CORPORATION CMN
CASCADE CORPORATION CMN
CASCADE CCRPORATION CMN
CNC CENTENE CORPORATION CHIN
CASCADE CORPORATION CMN
CNC CENTENE CORPORATION CMN
MIDD MIDDLEBY CORP CMN
NDSN NORDSON CORP CMN
AGCO AGCO CORP CMN
AGCO AGCQ CORP CrIN
AGCO AGCQ CORP CMN
AGCO AGCO CORP CMN
AGCO AGCO CORP CMN
AGCO AGCO CORP CMN
AGCO AGCO CORP CMN
AGCO AGCQ CORP CMN
AGCO AGCO CORP CMN
Pl POLARIS INDS INC CMN
SFD SMITHFIELD FOODS INC CMN
URS URS CORPORATION CMN
PIl POLARIS INDS INC CMN
NDSN NORCSON CORP CMN
AGCO AGCO CORP CMN
AGCO AGCO CORP CMN
AGCO AGCO CORP CMN
DAR DARLING INTERNATIONAL INC CMN
cow COLUMBIA SPORTSWEAR COMPANY COMMON STOCK
COwm COLUMBIA SPORTSWEAR COMPANY COMMON STOCK
AMG AFFILIATED MANAGERS GROUP INC CMN
CBt CHICAGO BRIDGE & IRON COMPANY CMN SERIES
CBl CHICAGO BRIDGE & IRON COMPANY CMN SERIES
KGP KOPPERS HOLDINGS INC CMN
CNC CENTENE CORPORATION CHMN
OGE OGE ENERGY CORP (HOLDING CO) CMN
BCO BRINK'S COMPANY (THE) SN
TsCo TRACTOR SUPPLY CO CRN
cowm COLUMBIA SPORTSWEAR COMPANY COMMON STOCK
CoLM COLUMEIA SPORTSWEAR COMPANY COMMON STOCK
KOP KOPPERS HOLDINGS INC CMN
KOP KOPPERS HOLDINGS INC CMN
COLM COLUMBIA SPORTSWEAR COMPANY COMMON STOCK
CBl CHICAGO BRIDGE & IRON COMPANY CMN SERIES
KGP KOPPERS HOLCINGS INC CMN
KCP KOPPERS HOLCINGS INC CMN

Trade Date

2B-May-2010
2-Juk-2010
28-May-2010
20-Mar-2009
20-Mar 2009
25-Nov 2008
30-Jun-2008
16-May-2008
18-Moay-2003
18-May-2008
31-Dec-2008
S5-4iay-2009
2-4uk-2010
16-May-2008
21-May-2008
22-Aug-2008
3-Oct-2008
25-Ngv-2008
22 Aug-2008
5-May-2009
1 Juk-2008
30-Sep-2009
21-Aug-2009
24-Aug-2009
24-Aug-2009
25-Nov-2008
25-Noy-20038
29-Mar 2010
25-Nov-2008
5-May-2009
2-Dec-2008
1 Jui-2010
230-Sep-2010
15-May 2000
29-Mar-2010
1 Apr-2010
30-Sep-2010
1-Apr-2010
1-Apr 2010
7-Dec-2007
7 Feb-2008
24-has-2011
1 Juk2003
27-Dec-2007
27-Dec-2007
31-Dec-2007
2-Jul-2010
23-Apr-2008
2 Jul2010
20-Sep-2009
22-Aug-2068
4-jun-2008
20-Mar-2008
18-May-2008
30-Sep-2008
20-Mar 2008
10-Jun 2008
10-4un-2008
30-Sep-2008
11 Jun-2003
25-Nov-2003
15-May-2009
27-Feb-2008
1-4ul-2008
4-May-2009
1-0ct-2008
1-0ct-2003
1-Oct-2008
20-Mar 2009
26 Sep-2007
26-Sep-2007
25-Nov-2003
2-Mar-2009
2-Mar 2009
31-Dec-2008
17-Sep-2010
18 Jul2006
3-Jan-2011
11-May 2009
26-5ep-2007
23-Sep-2007
30-Sep-2008
20 Jun-2008
21-Nov-2007
25-Nov-2008
25-Nov 2008
25-Nov-2008

Date Sald / Covered Qty

9-Jan-2012

1-Feb-2012

1-Feb-2012

1-Feb 2012

1-Feb-2012

1 Fep-2012

t-Feb-2012

1-Feb-2012

1-Feb-2012

1-Feb-2012

1 Feb-2012
2-Feb-2012

1-Feb-2012

1-Feb-2012

1 Mar 2012
28-Feb-2012
17-Feb 2012
17-Feh 2012
27-Feb-2012

1-Mar-2012

1-Mar-2012
13-Mar 2012
13-Mar 2012
13-Mar-2012
13-Mar-2012
19 Mar-2012
20-Mar-2012

4-Apr2012

4 Apr 2012

4 Apr-2012

4-Apr-2012
17-Apr-2012
17-Apr-2012

4.Apr-2012

5 Apr-2012

5-Apr-2012
17-Apr-2012
17-Apr-2012
17-Apr-2012
24-Apr-2012
24-Apr-2012
17-Apr-2012
18-Apr 2012
24-Apr 2012
24-Apr 2012
24-Apr-2012
24 Apr-2012
24-Apr-2012
24-Apr-2012
24-Apr 2012
24-Apr-2012
24-Apr-2012
24-Apr-2012
24-Apr-2012
24-Apr 2012
24-Apr-2012
24-Apr-2012
24 Apr-2012
24-Apr-2012
24-Apr 2012
24-Apr-2012
24-Apr-2012
24 Apr-2012
24-Apr-2012
24-Apr-2012
24-Apr-2012
24-Apr 2012
24-Apr-2012
24 Apr-2012
24-Apr-2012
24-Apr-2012
24-Apr-2012
24-Apr-2012
24-Apr-2012
24 Apr-2012
24-Apr-2012
24-Apr-2012
24-Apr-2012
24-Apr-2012
24 Apr-2012
24 Apr-2012
24-2pr-2012
24-Apr-2012
24-Apr-2012
24.Apr-2012
24 Apr-2012
24-Apr-2012

280
325
100
145
375
365
155
140

245
150
195
250
185
105

80

75
365
440
265
430
205
325
185
165
175

85

80
135
350
105

10

80
475
140

20

30

49
200

190
150
10
20
25
15
o5
70
50
30
1y

210
30
480

10
5
30
35
265
130
10
249
115
255
20
200
340
515
55
45
45
75
40
130
115
75
195

1119538
15,058 C0
4,533 23
225175
583901
16 028 52
617185
5,574 39
597 26
39817
583901
20 32218
453323
995 43
4486 83
13 45192
524345
6815849
13 701 50
10,081 60
7 247 64
438 01
7968 18
438 02
7,470 18
187742
264233
132828
215528
1027 52
1,628 99
836 33
836 33
87715
31B 39
2939
9377
177404
5322
488 23
4064 31
2,407 52
11017 81
374589
142471
187295
8 455 17
488 24
803242
14 393 67
522 54
903 18
112898
677 38
4290 10
318112
2257 94
135477
2,708 54
1580 56
18 279 40
619 45

18 405 16
6589 28
522 54
677 38
135477
1580 56
20 150 89
6 183 97
474 15
28 632 09
5019 54
1113329
748 38
8,45517
17 920 99
1123109
531783
213368
213368
2,806 44
149676
6163 97
501954
2805 43
728674

5942 84
6,919 41
2,285 83
546 87
1414 31
2578 21
6497 00
6 851 15
704 47
465 64
2087 14
494873
212905
1,223 42
1433 64
867521
3,225 04
242282
8,811 44
2,23178
208333
2731
402215
25772
3,86573
277593
400462
4238 81
391260
4,402 97
297515
257551
286368
34CC 25
103971
986 21
3,244 40
S517C 41
173112
542 51
5068 85
11,162 50
277777
3740 81
1402 80
1 866 51
4,258 10
4z001
4045 20
8192 94
272 48
118125
1,347 44
868 96
3944 41
377282
2730 14
1838 09
2,481 21
1853 41
2549 01
35218
18 585 57
1585 51
18775
624 07
1248 14
145516
477095
7,303 95
561 84
5480 as
818 69
1,372 54
436 63
4,372 08
12 188 00
14 117 23
101278
2,528 29
2500 95
2,71362
1676 64
60984 33
81168
128249
3,334 48

STATEMENT 19

525274
8,138 59
2,347 60
1,710 88
4424 7G
13,462 31
-325 35
-127678
-10721
-71 47
378187
15373 45
250418
-227 99
3,052 99
6776 71
2007 41
4363 37
6,820 18
781982
5164 31
224N
3946 03
2403
3804 43
-893 51
138229
-2,910 56
-1 738 32
-337545
-1348 18
174318
2057 32
-2 52310
-72132
495 31
-2306 70
3,996 37
-1188 92
~74 28

-1 004 54
-8 754 88
8,240 04
508

191

844
4167 67
43 23

3 987 22
820073
25008
-258 47
-218 46
-191 58
34569
6117
4722
283 32
21833
-272 35
1373039
2873
-179 41
460277
33479
53 31
106 83
124 4

15 380 G4
-1 139908
-87 69
21 1§17 23
4 409 55
575775
31175
4,083 09
573199
2 88539
430507
-394 61
-367 27
92 82
-179 88
89 64

4 207 36
1523 94
386226

Proceeds (Base) Cost (Base) Gam/loss (Base) Days Held Gan Type

591 Long Term

579 Long-Term

614 Long-Term
1 048 tang-Term
1,048 Long-Term
1.163 Long-Term
1311 Long-Term
1356 Long Term
1353 Long-Term
1 353 Long-Term
1,127 Long-Term
1003 Long Term

57¢ Long Term
1356 Long-Term
1 380 Long-Term
1285 Long-Term
1,232 Lang-Term
117¢ Long Term
1284 Long-Term
1031 Long-Term
1 339 Long-Term

895 Long-Termm

835 Long-Term

932 Long-Term

632 Long-Term
1210 Lang-Term
t 211 Long-Term

737 Long-Term
1226 Long Term
1,065 Long-Term
1219 Long-Term

856 Long-Term

565 Long-Term
1,055 Long-Term

738 Long-Term

735 Long Term

865 Long-Term

747 Long-Term

747 Long-Term
1,60C Long~-Term
1538 Long Term

350 Long-Term
1287 Long-Term
1580 Lorg-Temm
1580 Long-Term
1576 Long Tem

662 Long Term
1462 Long-Term

882 Lang Term

937 Lang-Term
1341 Long-Term
142G Long Term
1496 Long-Term
1426 Long-Term
1302 Long-Term
1,456 tong-Term
1.414 Long-Term
1414 Ltong-Term
1302 Long-Term
1413 tong-Term
12468 Long-Term
1,075 Long-Term
1513 Long Term
1393 Long Term
1086 Long-Term
1301 Long-Term
1 201 Lang-Term
1301 Long-Term
1131 Long-Term
1672 Long-Term
1672 Long-Term
1 246 Lang-Term
1,149 Long-Termn
1,149 Long-Term
1210 Long Term

585 Long-Term
2 107 Long-Term

477 Long-Term
1,079 Lang-Tem
1,672 Long Term
1,670 Long Term
1302 Long-Term
1 394 Lang-Term
1818 Lang-Term
1,246 Long-Term
1246 Long Term
1 246 tong-Term



KOoP
SFD
SFD
SFD
TRN
TRN
TRN

TRN

SFD
SFD
AGCO
TSCO
NDSN
AGCO
SFD

JRCC

BCO
Pl

Pil

[l

Pl
COtM
SAFM
COLM
COLM
COowm
TSCO
COLM
SAFM
AMG
TSCO
TSCO
TS8CO
T5C0
TRM
AGCO
OGE
OGE
TRN
0oGE
TSCO
TRN

MIDD
MIDD
TSCO

KCP
TRN
MIDD
SAFM
URS
NDSN
QGE
P
AMG
CNC
BCO
CB!
COoLM
SFO
cowm
SFO
SFD
SFD
TRN
URS
TRN
URS
URS
URS
URS

KCPPERS HOLDINGS INC CMN
SMITHFIELD FOODS INC CMN
SMITHFIELD FOODS INC CMN
SMITHFIELD FOODS INC CMN
TRINITY INDUSTRIES INC (DEL) CMN
TRINITY iINDUSTRIES INC (DEL) CMN
TRINITY INDUSTRIES INC (DEL) CMN
CASCADE CORPORATION CMN
TRINITY INDUSTRIES INC (DEL) CMN
CASCADE CORPORATION CMN
SMITHFIELD FOODS INC CMN
SMITHFIELD FOODS INC CMN
AGCQ CORP CMN

TRACTOR SUPPLY CO CMN
NORDSON CORP CMN

AGCO CORP CMN

SMITHFIELD FOODS INC CMN
CASCADE CORPORATION CMN
JAMES RIVER COAL COMPANY CMN
CASCADE CORPORATION CMN
BRINK'S COMPANY (THE) CMN
POLARIS INDS INC CMN

PCLARIS INDS INC CMN

PCLARIS INDS INC C#iN

POLARIS INDS INC CMN

COLUMBIA SPORTSWEAR COMPANY COMMON STOCK

SANDERSON FARMS INC CMN

COLUMBIA SPORTSWEAR COMPANY COMMON STOCK
COLUMBIA SPORTSWE AR COMPANY COMMON STOCK
COLUMBIA SPORTSWEAR COMPANY COMMON STOCK

TRACTQR SUPPLY CO CMN

COLUMBIA SPORTSWEAR COMPANY COMMON STOCK

SANDERSON FARMS INC CMN
AFFILIATED MANAGERS GROUP INC CHN
TRACTOR SUPPLY CO CMN

TRACTOR SUPPLY CO CMN

TRACTOR SUPPLY CO CMN

TRACTQOR SUPPLY CO CMN

TRINITY INDUSTRIES INC (DEL) CMN
AGCO CORP THMN

OGE ENERGY CORP (HOLDING CO) CMN
OGE ENERGY CORP {HOLDING CQ) CMN
TRINITY INDUSTRIES INC (DEL) CMN
OGE ENERGY CORP (HOLDING CO) CMN
TRACTOR SUPPLY CO TMN

TRINITY INDUSTRIES INC (DEL) CMN
CASCADE CORPORATION CMN
CASCADE CORPORATION CMN
CASCADE CORPORATION CMN
MIDDLEBY CORP CMN

MIDDLEBY CORP CMN

TRACTOR SUPPLY CO CMN

CASCADE CORPORATION CMN
CASCADE CORPORATION CMN
CASCADE CORPORATION CMN
CASCADE CCRPORATION CHIN

OGE ENERGY CORP (HOLDING CO; CMN
OGE ENERGY CORP {HOLDING CO) CMN
OGE ENERGY CORP (HOLDING CO) CMN
OGE ENERGY CORP (HOLDING CQ) CMN
THOR INDUSTRIES INC CMN

OGE ENERGY CORP (HOLDING COj CMN
CASCADE CORPORATION CMN
CASCADE CORPORATION CMN

THOR INDUSTRIES INC CMN

THCOR INDUSTRIES INC CMN

CASCADE CORPORATION CMN
CASCADE CCRPORATION CMN
CASCADRE CORPORATION CMN
CASCADE CORPORATION CMN
CASCADE CORPORATION CMN
CASCADE CORPORATION CMN
CASCADE CORPORATIGN CHIN
KCPPERS HOLDINGS INC CMN

TRINITY INDUSTRIES INC (DEL) CMN
MIDDLEBY CORP CHIN

SANDERSON FARMS INC CAMN

URS CORPORATION CMN

NOFOSON CORP CMN

OGE ENERGY CORP {HGLDING COj; CMN
POLARIS INDS INC CHMN

AFFILIATED MANAGERS GROUP INC CMN
CENTENE CORPORATION CMN

BRINK S COMPANY {THE} CMN

CHICAGO BRIDGE & IRON COMPANY CMN SERIES
COLUMBIA SFORTSWEAR COMPANY COMMON STOCK

SMITHFIELD FOODS INC CMN

COLUMBLA SPORTSWEAR COMPANY COMMON STOCK

SMITHFIELD FOODS INC CMN
SMITHFIELD FCODS INC CMN
SMITHFIELD FOODS INC CMN
TRINITY INDUSTRIES INC (DEL) CMN
URS CORPORATION CMN

TRINITY INDUSTRIES INC (DEL) CMN
URS CORPORATION CMN

URS CORPORATION CMN

URS CORPQRATION CMN

URS CORPORATION CMN

25-Nov-2008
17-Feb-2009
5 May-2005
17-Feb-2008
2-Dec 2008
25-Nov-2008
2-Dec-2008
7-Dec-2007
18-Dec-2003
7-Dec-2007
6-Apr-2009
a-ay-2009
20-Mar-2008
5-May-2009
12-Dec-2003
10-Jun-2008
5-May-2009
23 Apr-2008
13-May-2011
23-Apr 2008
2 Jan-2011
25-Nov-2008
25 Nov-2008
23-Jan-2009
23-Jan-2009
14-Jan-2003
9-May-2011
21-Nov-2007
4-Dec-2007
14-Dec-2007
11-May-2009
14 Jan-2008
9-Kay-2011
25-Nov-2008
27 Qct 2009
11-May-2009
25-Sep-200¢
25-Sep-200¢
10-Jun 2008
1 Qct-2008
18-Jul-2006
4-May-2007
18-Dec-2008
18 Julk-2006
27-Qct-2009
15-May 2009
23-Apr-2008
22-Apr-2008
23-Apr-2008
30-Sep-2009
1-Oct 2009
27 Qct-2009
22-Apr-2008
23-Apr-2008
23-Apr-2008
25-Nov-2008
15-May-2007
18-May-2007
18-May-2007
1-Jun-2007

3 Jun-2011t
1-Jun 2007
2 Dec-2008
12-May-2009
2-Jun-2011
3 Jun-2011
25-Nov-2008
12 May-2009
12-May-2009
30-Jut-2000
12 May-2009
12 May-2069
29-Jul-2009
21-Aug 2009
30-Jun-2010
30-Cec-2009
26-Moy-2011
2-Nov-2006
5-May 2009
4-Ki3y-2009
5-May-2009
5-May-2009
15-Nov-2010
2-Aug-2011
11 Kay 2009
24-Ngv-2009
15-May-2009
24-Nov-2006
21-Aug-2009
11J2n-2010
21-Aug-2009
10-3un-2009
20-Mar-2008
10-Jun-200%
20-Mar-2003
20-Mar-2008
3 Qct-2008
3-0ct-2008

24-Apr-2012
24-Apr-2012
24-Apr 2012
24-Apr-2012
24-Apr-2012
24 Apr-2012
24 Apr-2012
24-Apr-2012
24-Apr-2012
24-Apr 2012
24-Apr 2012
24-Apr-2012
24-Apr-2012
24-Apr-2012
24-Apr-2012
24-Apr 2012
24-Apr 2012
30-May-2012
3C-May-2012
31 May 2012
8-Jun 2012
7-Jun 2012
8-Jun-2012
8-Jun-2012
8-Jun-2012
19-Jun-2012
18-Jun-2012
19-Jun-2012
19 Jun-2012
19-Jun-2012
20-un-2012
20-Jun-2012
20-Jun-2012
16-Jul-2012
26-Jul-2012
26-Jul-2012
28 Ju-2012
26 Jul-2012
26-Juf 2012
26-Jul-2012
26-Jul-2012
26-Jul-2012
28 Jut 2012
28 Jul 2012
27-Jul-2012
26-Jul-2012
17-Aug-2012
21-Aug-2012
20 Aug 2012
31-Aug-2012
31-Aug 2012
4-Sep-2012
5-Sep-2012
$-Sep 2012
§-Sep 2012
6-Sep 2012
7-Sep-2012
7-Sep-2012
7-Sep-2012
7-Sep 2012
10-Oct 2012
7-5ep-2012
22-Oct-2012
22-Oct-2012
10-Oct-2012
11-Oct 2012
22 Oct-2012
22 Oct 2012
22-Oct-2012
22-0ct-2012
22-Oct 2012
22-Oct 2012
22 Oct 2012
1 Nov-2012
1 Nov-2012
1 Nov-2012
1-Now-2012
$-Nov 2012
1-Nov-2012
1 Nov-2012
1-Nov-2012
1-Nov-2012
1-Nov-2012
1-Nov-2012
1-Nov-2012
1 Nov-2012
1-Nov-2012
1-Nov-2012
1-Nov 2012
1-Nov-2012
1 Nov-2012
1 Nov 2012
1-Nov-2012
1-Nov-2012
1-hov-2612
1-hov-2012
1 Nov-2012
1 Nov-2012

40
60
55
120
5
170
10
40
G5
30

90
20
150
160
80
30
25
340
19
130
145
15
i5

15
a5
10
85
65
50
45
80
95
50
65
65
a5

10
95
55

170
55

175

415
15

80
110
155

8¢

65

10

65

35

10

a5

25
135

35

85

10

75
135
100

&5

75

55

0

55

93

55
145

35
245

20
370

245
10
250
30
215
15
435
80
140
140
995
230
230
65
35
95
20
65

149578
1,238 97
113872
247794
282808
508078
2377
1,872 94
282808
140471
123897
185845
90317
14 50317
992817
361271
61948
125075
88325
500 59
292383
10 8990 02
112173
112173
747 82
768 72
442514
532 48
3481 14
3461 14
451987
238039
4189 55
10 357 97
4 80C 67
5,980 88
598087
782115
134 49

4 878 48
501026
2,90067
4672 82
290067
16 184 24
1118307
75263
251 86
25011
©127 86
12 550 81
1508547
4,087 89
338813
52125
3238813
191403
543 87
191402
1367 16
8677 10
191402
4218 41
646 26
2,706 23
868007
6489 86
422018
4 B37 40
3,570 94
584087
3566 43
584335
1985 87
463512
4,399 20
1135794
684 75
22 544 28
320212
2125178
131780
958006
797 41
837202
B44 GG
9,247 50
4 508 48
297620
2978 20
2115232
735228
7.87483
2977 81
1198 32
325267
584 75
2226 44

8e4

534 2
6622
1068 40
123801
211203
130 32
217004
151002
182753
62145
B76 56
1,077 95
291102
2863 42
428823
2512
1,050 03
7177 47
420 0t
3 563 56
1,780 03
182 07
163 98
109 32
57333
4 088 0%
468 79
299769
2,940 81
82089
172006
3.847 62
2,168 51
114975
1,196 90
1548 24
202463
7534
4576 50
340575
2,123 42
270213
187178
4024 13
605107
630 02
21001
21001
4 268 57
579427
3564 23
3 360 09
272007
42001
1,583 59
1354 22
380 43
133149
82196
588094
128075
1563 93
251236
2,318 56
568094
2,436 29
1,633 87
188523
133510
226228
1382 50
2,068 87
155377
257578
167676
10640 79
781 87
5883 05
140581
4,286 63
582 53
548022
876 21
2448 82
57213
5,106 72
305138
1704 84
22302 31
12 116 51
3,465 55
7,367 13
87539
112106
3,042 95
839 97
2,079 90

STATEMENI 1y

81276
704 77
473 52
1,409 54
1590 07
284875
167 38
-297 1
1,313 08
22282
617 52
8139
-174 78
1159215
7.03475
-755 52
25828
20072
-6,288 22
80 58
-639 98
9126 90
929 66
85775
6385
22539
33705
6369
463 45
52033
350918
§60 39
34193
8,188 46
3450 92
4,783 98
442283
5796 52
§5 15
101 88
1604 §1
77725
187069
928 92
12 160 11
511200
12281
4185
401
4758 29
8796 54
11 502 24
7278
653 08
101 24
1804 54
559 81
166 44
582 53
4452
996 18
623 27
26492 48
3979
387 37
999 13
4053 57
258632
298217
2,235 84
3,573 59
2186 93
3774 48
4331
2059 34
2,722 44
71715
-87 12
1567521
1768 52
16,985 15
72537
4099 84
-788
5,922 20
27233
4,140 78
145508
127138
§73 89
903531
388871
507 5
1093 42
7723
205 62
44 78
145 54

1246 Long Term
1 162 Long-Term
1 085 Long-Term
1 182 Long-Term
1,239 Long-Term
1246 Long Term
1236 Long Term
1600 Long-Term
1223 Long-Term
1800 Long Term
1.114 Long-Term
1036 Long Term
1496 Long Term
1085 Long-Term
1229 Lang Tem
1.414 Long-Term
1,085 Long-Term
1498 Long-Temn

383 tong Term
1 499 Long-Term

520 Leng-Term
1,290 Long-Term
1291 tong Term
1232 Long Term
1232 Long-Term
{818 Long-Term

407 Lang-Term
1.672 Long-Term
185% Long Term
1649 Leng Term
1 136 Leng Term
1819 Long-Term

408 Long-Termn
1.329 Long-Term
1003 Long Term
1172 Leng Term
1035 Long-Term
1035 Lang-Term
1,142 Long-Term
13%4 Long Tem
2 200 Long Yerm
1610 Long-Term
1318 Lang-Term
2 200 Long Term
1,004 Long-Term
1 163 Long Term
1577 Long-Term
1581 Long-Term
1580 Long-Term
1,066 Long-Term
1,065 Long-Term
1043 Leng Term
1598 Long-Term
1597 Long-Term
1597 Long-Term
1,381 Long-Term
1942 Long Term
1636 Long Term
1639 Leng-Term
1925 Leng-Term

495 Long-Termn
1925 Long-Termmn
1 420 Long Term
1259 Long-Term

496 Long-Term

496 Leng Term
1,427 Long-Term
1,25% Long-Term
1259 Long-Term
1180 Long-Term
1253 Long-Term
1253 Long-Term
1,181 Long-Term
1163 teng Term

855 tong Yerm
1 037 Leng-Term

525 Long-Term
1095 Lang-Term
1,276 Long-Temm
1277 Long Term
1276 Long-Term
1278 Long-Teim

717 Long-Tem

457 Long-Term
1,270 Long-Term
1073 Long Term
1266 Leng-Term
1073 Leng-Term
1 188 Leng-Term
1,025 Long-Term
1163 Long Term
1 240 Long Term
1687 Leng-Term
1 240 Long-Term
1687 Leng-Term
1,687 Long-Term
1450 Leng Term
1490 Leng-Term



8co
TRN
TRN
TRN
TRN
TRN
TRN
URS
CNG
CNC
CNC
CNC
URS
NOSN
MIDD
adl]
CoLM
URS

URS CORPORATION CMN

URS CORPORATION CMN

URS CORPORATION CMN

URS CORPORATION CMN

URS CORPGRATION CMN

URS CORPORATION CAN

URS CORPORATION CMN

URS CORPORATION TMN

MIDDLEBY CORP CMN

MIDDLEBY CORP CMN

URS CORPORATION CMN

MIDDLEBY COPP CMN

MIDDLEBY CORP CHN

MIDOLEBY CORP CHN

AGCO CORP CMN

AGCO CORP CMN

MIDDLEBY CORP CMN

NORDSGN CORP CMN

NORDSON CORP CMN

AGCO CORP CMN

AGCO CORP CMN

AGCO CORP CMN

AGCO CORP CMN

AGCO CORP CMN

AGCO CORP CMN

DARLING INTERMATIONAL INC CMN

DARLING INTERNATIONAL INC CMN

POLARIS INDS INC CMN

DARLING INTERNATIONAL INC CMN

AGCO CORP CMN

DARLING INTERNATIONAL ING CMN

DARLING INTERNATIONAL INC CMN

OGE ENERGY CORP (HOLOING CO) CMN

OGE ENERGY CORP (HOLDING CG) CMN

OGE ENERGY CORP {HOLDING CO) CMN

OGE ENERGY CORP {HOLDING CO) CMN

OGE ENERGY CORP (HOLDING CO) CMN

OGE ENERGY CORP (HOLDING CO) CMN

OGE ENERGY CORP {HOLDING CO) CMN

COLUMBIA SPORTSWEAR COMPANY COMMON STOCK
AEFILIATED MANAGERS GROUP INC CMN

COLUMBIA SPORTSWEAR COMPANY COMMON STOCK
COLUMBIA SPORTSWEAR COMPANY COMMON STOCK
COLUMBIA SPORTSWEAR COMPANY COMMON STOCK
COLUMBIA SPORTSWEAR COMPANY CCMMON STOCK
COLUMBIA SPORTSWEAR COMPANY COMMON STOCK
COLUMBIA SPORTSWEAR COMPANY COMMON STOCK
COLUMBIA SPORTSWEAR COMPANY COMMON STOCK
COLUMBIA SPORTSWEAR COMPANY COMMON STOCK
COLUMBIA SPORTSWEAR COMPANY COMMON STOCK
CHICAGO BRIDGE & IRON COMPANY CMN SER.ES
CHICAGO BRIDGE & IRON COMPANY CMN SER,ES
COLUMBIA SPORTSWEAR COMPANY COMMON STOCK
CHICAGO BRIDGE & (ROM COMPANY CMN SERIES
CHICAGO BRIDGE & [RON COMPANY CMN SERIES
KOPPERS HOLDINGS INC CMN

KOPPERS HOLDINGS INC CMN

KOPPERS HOLDINGS INC CMN

KOPPERS HOLDINGS INC CMN

KOPPERS HOLDINGS INC CMN

KOPPERS HOLDINGS INC CMN

KOPPERS HOLDINGS INC CMN

THOR INDUSTRIES INC CMN

THOR INDUSTRIES INC CMN

KOPPERS HOLDINGS INC CMN

THOR INDUSTRIES INC CMN

THOR INDUSTRIES INC CHN

THOR INDUSTRIES INC CHN

SANDERSON FARMS INC CMN

CENTENE CORPORATION CMN

BRINK'S COMPANY (THE) CMN

BRINK'S COMPANY (THE) CMN

BRINK'S COMPANY (THE) CMN

BRINK'S COMPANY (THE} CMN

BRINK'S COMPANY (THE) CMN

BRINK'S COMPANY (THE) CMN

BRINK'S COMPANY (THE) CMN

BRINK'S COMPANY (THE) GMN

BRINK'S COMPANY (THE) CMN

BRINK'S COMPANY (THE) CMN

BRINK'S COMPANY {THE) CMN

TRINITY INDUSTRIES INC (DEL) CMN

TRINITY INDUSTRIES INC {DEL) CMN

TRINITY INDUSTRIES INC (DEL) CMN

TRINITY INDUSTRIES INC (DEL) CMN

TRINITY INDUSTRIES INC {DEL) CMN

TRINITY INDUSTRIES INC (DEL) CMN

URS CORPORATION CMN

CENTENE CORPORATION CMN

CENTENE CORPORATION CMN

CENTENE CORPORATION CMN

CENTENE CORPORATION CMN

URS CORPORATION CMN

NORDSON CORP CMN

MIDDLEBY CORP CMN

POLARIS INDS INC CMN

COLUMBIA SPORTSWEAR COMPANY COMMON STOCK
URS CORPORATION CMN

3 Qct-2008
4-May-2009
5 May-2009
19-Mar-2008
5-May-2009
5-May-2009
25-8ep-2009
5-May-2009
1-Oct-200%
2-Nov-2009
21-Aug-2009
1 Oct-2009
2-Nov-2009
22-Dec-2009
1-Oct-2008
2-Dec 2008
22-Dec 2009
4-May-2009
4-May-2009
25-Nov 2003
2-Dec-2008
5 May 2000
31-Dec 2008
5-May 2009
5-May-2009
20-Mar-200%
5-May-200G
23-Jan-2009
20-Mar-2009
5-May-2009
20-Mar-2009
21-Aug-2009
1-Jun-2007
20-Jun-2007
1-Jun-2007
20-Jun-2007
6-Nov-2007
11-Sep-2007
6-Nov-2007
14-Jan-2008
25-Nov-2008
14-Jan-2008
14 jan-2003
11-Jun-2003
25-Nov-2008
11-Jun-2008
25-Nov-2008
4-May-2009
S May-2009
5 May-2009
2-Mar 2009
2-Mar-2009
11-May-2009
2-Mar-200%
5-May-2005
17-Mar 2008
19-Mar-2009
5-May-2009
16-Mar-2009
31-Dec-2003
17-Mar-2009
19-Mar 2009
3-Jun 2011
6-dun-2011
5-May-2009
6-Jun-2011
B6-Jun-2011
1-Juk201%
9-May-2011
17-Sep-2010
4 Jan-2011
4 Jan-2011
IJan 2011
4-Jan-2011
11-Mar-2011
4-Jan-2011
11 Mar-2011
14 Mar-2011
1-Jun-2011
14-Mar-2011
28-Jui-2011
21 Aug-2009
31-Dec-2008
31-Dec-2009
21-Aug-2009
22-Jan-2010
22-Jan-2010
27-Feb 2003
15-Nov-2010
16-Nov-2010
16-Nov-2010
16-Ngv-2010
31-Dec-2009
5-May-200%
30-Dec 200¢
5-May-2008
24-Nav-2009
27-Apr-2010

1 Nov-2012
1-Nov-2012
1-Nov 2012
1-Mov-2012
1-Nov-2012
1 Nov-2012
1-Nov-2012
1 Nov-2012
1-Mov 2012
1-Nov 2012
1-Nov-2012
1 Nov-2012
1-Nov-2012
1-Nov-2012
1-Nov 2012
1-Nov-2012
1-Nov-2012
1 Noy-2012
1-Nov-2012
1-Mov 2012
1 Nov 2012
1-Nov-2012
1 Noy 2012
1 Nov-2012
1 Noy-2012
1-Nov 2012
1-Now-2012
1-Nov 2012
1 Nov-2012
1-Nov-2012
1-Nov-2012
1-Nov-2012
1-Nov-2012
1-Nov-2012
1 Nov-2012
1-Nov-2012
1 Nov-2012
1-Nov-2012
1-Nov-2012
1-Nov-2012
1 Nov-2012
1-Nov-2012
1-Nov 2012
1-Nov-2012
1-Nov 2012
1 Nov-2012
1-Nov-2012
1-Nov-2012
1-Nov-2012
1-Nov 2012
1-Nov 2012
1 Nov-2012
1-Nov-2012
1-Now-2012
1-Nov-2012
1-Nov-2012
1 Nov-2012
1 Nov-2012
1 Nov-2012
1-Nov-2012
1 Nov 2012
1-Nov-2012
1 Nov 2012
1 Nov-2012
1 Nov-2012
1-Nov 2012
1-Nov 2012
1-Nov 2012
1 Nov-2012
1-Nov-2012
1-Nov 2012
1-Nov 2012
1-Nov-2012
1 Nov 2012
1 Nov 2012
1-Nov-2012
1-Noy 2012
1-Nov 2012
1-Nov-2012
1 Nov 2012
1-Nov-2012
1-Nov-2012
1-Nov 2012
1-Nov 2012
1-Nov 2012
1 Nov-2012
1-Nov-2012
1-Nov 2012
14-Nov-2012
14-Nov-2012
19 Nov-2012
16 Nov-2012
30-Nov-2012
30-Nov 2612
30-Noy 2012
30-Nov-2012
30 Nov-2012
30-Nov-2012

10
60
60
35
120
20
85
50
35
60
225
40
40
as
10
335

50
40
65
75
135
50
10
65
750
495
75
85
50
495
750
40
75
90
60
35
40
130
20
290
15
45
20
20
25
10
45
30
260
215
380
15
70
70
160
100
245
25
100
140
40
140
40
15
*50
140
290
80
810
140
135
7%
75
135
175
470

215
135
178
65
80
285
155
80
150
10
75
30
80
55
40
25
25
30
30
45

34237
2,064 25
2035425
119831
4108 50

834 75
2225 44
1,711 88
4398 21
7 541 50
770344
5027 67
5,027 57
4,389 21

466 82
15638 25

628 45
3048 53
2,437 21
303429
350110
630158
233407

488 8
303429
12 45527
8220 43
6 505 65
141160
2,334 07
8,220 47
12 455 27
232082
4 366 55
5239 86
349324
203772
232883
7 568 70
1125 61
38219 11

844 08
2534 88
1126 61
1126 61
1408 27

553 3
2,534 88
168893
14 845 99
837202

1401328

844 98
272578
272577
57799¢
381249
885062

80313
3g2se
5057 50
1444 95
5573 48
1,592 42

54188
587157
557345
1154502
278153

3103939
3712127
3588 37
1993 54
199353
3588 35
455158

12452 84

132 ¢
5714 81
353838
455159
2077 81
2 557 3%
911041
4954 7§
2557 30
4794 96

34237
3190 04
1278 01
342502
2337 68
1501 a7
1521238
319176
2542 44
1730 51
1689 18

31998
2,71355
272404
142593
5448 07

908 01
2761869
2,270 03
184363
2687 33

10,382 2%
2,107 01
1,778 26
1,621 72

41605
797269

23167

93873

750 98
150155
1583 44
3,620 54
119233

268 93
1,748 04
282862
3188 34

819 62

320 58
1344 65
1,866 89
5434 35
1,475 14
2617 50
331907
2,094 00
128163
126132
4 780 51

764 44
882270

57333
172000

820 86

589 65
1026 08

299 83
1,400 52

8339
8287 19
1157 24
1927 70

467 54

376 78

769 26
19878 66
128328
482973

320 82
218316
173221

5133
4299 09
1,225 46

2857
4 565 43
4289 11
828573
288571

17,706 92
382427
3687 6%
2955962
2,048 72
399975
4,780 34

1382507

148 17
5,228 68
400051
5,155 88
1,01297
140536
5008 60
241555
138148
2,55275

404 03
1644 07

685 54
177478
1220 18
1,800 54

46413
116763

524 89
1,144 27
2,379 86

STATEMENT 19

2239
6593
66979
-227 87
-1 336 57
22326
-536 25
-558 15
2 55558
487412
-2 68877
2920 66
3,249 41
2777 49
5077

B 565 56
356 78
2107 80
1.586 23
153274
191768
267144
114174
197 a7
128625
9626 85
5032 14
568573
108102
889 42
86,353 58
702092
85368
174505
192079
1399 24
756 05
1067 51
280819
362 17
31596 41
271863
81468
30575
526 96
/219
253 48
113438
736 02
6378 80
721478
12 080 56
377 42
2 349 00
1,929 51
380033
222923
4020 39
582 31
1,429 34
332529
§31 69
127437
266 96
24618
1,376 09
1284 34
3156 29
-104 18
13232 47
-103

-99 32
62 38
5519
4114
-128 78
143223
1527
513 87
41215
-508 29
1.054 84
1,151 95
4 103 8y
2539 24
1198534
2,242 21
6166
154597
§10 47
165024
1117 82
-289 07
1,057 25
1,994 08
2017 55
586 24
-690 7

145G Long Term
1277 Long-Term
1278 Leng-Term
1323 Long-Term
1,276 Long-Term
1276 Long Term
1133 Long Term
1276 Leng-Term
1 127 Long-Term
1 095 Long-Term
1,168 Long-Term
1 127 Long Term
1085 Long-Term
1 045 Long-Term
1492 Long-Term
1,430 Long-Termm
1,045 Long-Term
1277 tong Temn
1277 teng Term
1437 Long-Term
1 430 Long-Term
1,276 Long-Term
1401 Long Term
1276 Long Term
1276 Long-Term
1322 Long-Term
1278 Long-Term
1,378 Long-Term
1322 Long Term
1276 Long-Term
1322 tong Term
1 168 Long-Term
1,980 Long-Termm
1.961 Long-Term
198G Long Term
1661 Long-Term
1 822 Long-Term
1878 Long-Term
1,822 Long-Term
1753 Long Term
1437 Long Term
1763 Long-Term
1753 Long-Term
1 604 Long-Term
1,437 Long-Term
1,604 tong Term
1437 Long-Term
1277 Long-Term
1276 Long-Term
1,276 Long-Term
1,340 Long-Term
1 34C Long-Term
1270 Long-Term
1 340 Long-Term
1278 Long-Term
1,325 Long-Term
1323 Long Term
1276 Long Term
1323 Long-Term
1401 Long-Term
1325 Long-Term
1,323 Long-Term

§17 Long-Term

514 Long-Term
1276 Long-Term

514 Long-Term

514 Long-Term

489 Long-Term

542 tong Term

776 Long-Term

887 tong-Term

867 tong-Temn

668 Long-Tenm

667 tong-Temn

601 Long-Term

667 Long Term

601 Long-Term

598 Long-Term

519 Long-Term

563 Long Term

462 Long-Term
1168 Long-Term
1038 Long-Term
1.036 Long-Term
1,168 Long-Term
1014 Long-Term
19014 tong-Term
1709 tong-Term

730 Long-Term

729 Long-Term

734 Long Term

731 Long Term
1085 Long Term
1 305 Long-Term
) 088 Long-Term
1 305 Long-Term
1102 Long Term

548 Long-Term



URS
URS
QGE
8CO
JRCC
THC

ICON

SAFHM
SAFM
JRCC
JRCC
JRCC
JRCC
JRCC
JRCC

SPB
SPB
sPB
ICON
CRR
CRR
CRR
CRR
CRR
HRC
HRC
HRC
ICON
TOTAL

URS CORPORATION CMN

URS CORPORATION CMN

OGE ENERGY CORP (HOLDING CO) CMN
BRINK'S COMPANY (THE) CMN
JAMES RIVER COAL COMPANY CMN
THOR INDUSTRIES INC CMN
SOLUTIA INC CMN

SOLUTIA INC CMN

SOLUTIA INC CMN

ICONIX BRAND GROUP INC CMN
SANDERSCN FARMS INC CMN
SANDERSON FARMS INC CMN
JAMES RIVER COAL COMPANY CMN
JAMES RIVER COAL COMPANY CMN
JAMES RIVER COAL COMPANY CMN
JAMES RIVER COAL COMPANY CMN
JAMES RIVER COAL COMPANY CMN
JAMES RIVER COAL COMPANY CMN
SOLUTIA INC CMN

SOLUTIA INC CMN

SOLUTIA INC CMN

SOLUTIA INC CMN

SGLUTIA INC CMN

SOLUTIA INC CMN

SOLUTIA INC CMN

SOLUTIA INC CMN

SOLUTIA INC CMN

SOLUTIA INC CMN

SOLUTIA INC CMN

SPECTRUM BRANDS HOLDINGS INC CMN
SPECTRUM BRANDS HOLDINGS INC CMN
SPECTRUM BRANDS HOLDINGS INC CMN
ICONIX BRAND GROUP INC CMN
CARBO CERAMICS INC CMN

CARBO CERAMICS INC CMN

CARBO CERAMICS INC CMN

CARBQ CERAMICS INC CMN

CARBO CERAMICS INC CMN
HELL-POM HOLDINGS INC CMN
HILL-ROM HOLDINGS INC CMN
HILL-ROM HOLDINGS INC CMN
ICONIX BRAND GROUF INC CMN

2-Nov-2009
31-Dec-2009
4-May-2009
2-Aug 2011
13-May 2011
2-Jun-2011
6-Sep-2011
B8-Sep-2011
9-Sep-2011
27-Mar-2012
9-May 2011
9-May-2011
20-0ct-2011
9-Aug-2011
20-Oct-2011
25-0Oct 2011
25-0ct 2011
17-Nov-2011
9-Sep-2011
29-Sep 2011
29-Sep 2011
4-Oct-2011
4 Oct-2011
29-Sep-2011
18 Dec-2011
18-Dec-2011
19-Dec-2011
19-Dec-2011
29 Dec 2011
24 Apr-2012
4-May-2012
4-May-2012
27 -Mar-2012
25-Apr 2012
25 Apr 2012
25 Apr-2012
26-4pr-2012
30-3pr-2012
25-Jut 2012
25-Jut-2012
25-Jul-2012
27-t4ar-2012

30 Nov-2012
30 Nov-2012
30-Mov-2012
30-Nov-2012
17-Apr-2012
24 Apr 2012
24-Apr 2012
24-Apr-2012
24-Apr-2012
24-Apr-2012
24-Apr-2012
4-May-2012
30-May-2012
30-May-2012
31 May 2012
31-pay-2012
31-#ay-2012
31-May-2012
19-Jun-2012
19-Jun 2012
20-Jun 2012
25-Jun-2012
22 Jun-2012
22 Jun-2012
25-Jun-2012
25-Jun-2012
28-Jun-2012
26-Jun-2012
26 Jun-2012
19-Jul-2012
19-2uk2012
19-Jul 2012
1-Nov-2012
1-Nov-2012
1 Nov-2012
1-Nov-2012
1-Mov 2012
1-Nov 2012
1-Nov 2012
1 Nov-2012
1 Nov-2012
30-Nov-2012

10
10
35
165

260
195
1,130
195
65
415
155
305
725
25
220
25
285
510
255
715
365
325
760
340
365
215
575
575
20
340

1700
65
170
65
60
65
35
380
35
190

375 37
37637
189365
51353 84
182472
831240
5,455 468
3161375
5455 47
110107
2147937
794863
197 71
1,896 19
619

544 68
6185
238918
14,211 14
7105 57
198799
10005 8§
895376
20951 39
9,320 55
10 005 83
5838 35
15 88168
1583166
70873
12,048 37
70872
32358 26
485179
12 950 87
4,851 80
4 570 89
486180
889 22
10 740 23
989 24
3,837 96
1887 378 11

390 94
450 14
854 43
5655 33
758967
804115
3 14355
18 245 43
312084
1161583
19,958 51
745476
2,604 21
9,771 55
213 46
20CB 55
228 28
732367
8162 19
353165
9602 32
4,224 33
376139
10,526 81
522233
5608 33
3302 36
8,831 88
9 B65 85
67508
11,436 85
87276
30,378 85
575268
15074 24
5,628 16
515522
5374 11
110128
11958 78
114003
3,355 40
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-15 87
-74 77
109907
-341 54
-5,774 95
27125
2308 91
13,368 32
233483
-60 51
1516 86
453 37
-1.806 50
-7 B7536
-151 56
-1464 27
-166 4

-4 634 49
6,048 95
357382
8 976 59
578153
5202 37
10 43478
4,098 22
4,39% 55
263600
704978
601581
3365
61152
3596
1978 41
-811 89
-212337
-676 38
-624 33
-422 31
-112 06
-1218 §5
-150 79
442 56
651750 04

1124
1065
12308
488
340
327
2
231
228
28
351
361
223
265
224
219
219
196
284
2084
285
265
262
267
189
189
190
130
130
86
76
78
219
190
190
189
189
185
99
9g
99
248

Long-Term
Long Term
Long-Term
Long-Term
Shon-Term
Short-Term
Short-Term
Short-Term
Short-Term
Shont-Term
Shon-Term
Short Term
Short-Term
Short Term
Shent-Term
Shen-Term
Shent-Term
Short-Term
Shoni-Term
Short-Term
Snon-Term
Shon-Term
Short-Term
Short-Term
Short Term
Short-Term
Short-Term
Shon-Term
Short-Term
Shart-Term
Short-Term
Shon-Term
Shon-Term
Shor-Term
Short-Term
Short Term
Short-Term
Shernt-Term
Shert-Term
Short Term
Short-Term
Short-Term



Vine and Braches - Snow 020 39494-6
From 01-Jan-2012 To 31-Dec-2012
Separatz Account Strategy Snow All Cap Value

Base Currency USO

Realized Gains/Losses

Symbol

BA
8a
BA
BA
LPNT
LPNT
LPNT
TEX
LPNT
ALL
PFE
GE
GE
GE
GE
GE
JPM
JPM
CYH
AMGN
TEX
LPNT
LPNT
BA

TEX
HNT
TEX
TEX
SwWY
Swy
TEX
P
TEX
HNT
SwY
M
vig
WFC
HIG
AMGN
AMGN
ADM
ADM
PRU
PRU
PNC
PNC
PNC
PRU
PRU
PRU
AMGN
AMGN
SPR
ADM
P
TEX
PFE
PNC
TEX
AMGN

Descoption

BOEING COMPANY CMN

BOEING COMPANY CMN

BOEING COMPANY CMN

BOEING COMPANY CMN

LIFEPOINT HOSPITALS INC CMN
LIFEPOINT HOSPITALS INC CMN
LIFEPOINT HOSPITALS INC CMN

TEREX CORP iNEW/) CMN

LIFEPOINT HOSPITALS INC CMN
ALLSTATE CORPORATION COMMON STOCK
PFIZER INC CMN

GENERAL ELECTRIC CO CMN
GENERAL ELECTRIC CO CMN
GENERAL ELECTRIC CO CMIN
GENERAL ELECTRIC CO CMN
GENERAL ELECTRIC CO CMN
JPMORGAN CHASE & CO CMN
JPMORGAN CHASE & CO CMN
COMMUNITY HEALTH SYS INC CMN
AMGEN INC CMN

TEREX CORP (NEW) CMN

LIFEPOINT HOSPITALS INC CMN
LIFEPOINT HOSPITALS INC CMN
BOEING CGMPANY CMN

MACY'S INC CMN

TEREX CORP (NEW) CMN

HEALTH NET INC CMN

TEREX CORP {NEW) CMN

TEREX CORP (NEW) CMN

SAFEWAY INC CMN

SAFEWAY INC CMN

TEREX CORP (NEW) CMN
INTERNATIONAL PAPER CO CMN
TEREX CORP (NEW) CHMN

HEALTH NET, INC CMN

SAFEWAY INC CMN

MACY S [NC CMN

VALERO ENERGY CORPORATION CMN
WELLS FARGO & CO (NEW) CMN
HARTFORD FINANCIAL SRVCS GROUP CMN
AMGEN INC CMN

AMGEN INC CMN

ARCHER DANIELS MIDLAND CO CMN
ARCHER DANIELS MIDLAND CO CMN
PRUBENTIAL FINANCIAL INC CMN
PRUGENTIAL FINANCIAL INC CMN

PNC FINANCIAL SERVICES GROUP CMN
PNE FINANCIAL SERVICES GROUP CMN
PNC FINANCIAL SERVICES GROUP CMN
PRUBENTIAL FINANCIAL INC CMN
PRUDENTIAL FINANCIAL INC CMN
PRUBENTIAL FINANCIAL INC CHMN
AMGEN INC CMN

AMGEN INC CMN

SPIRIT AEROSYSTEMS HOLODINGS INC CMM
ARCHER DANIELS MIDLAND CO CMN
INTERNATIONAL PAPER CO CMIN
TEREX CORP (NEW) CMN

PFIZER INC CMN

PNC FINANCIAL SERVICES GROUP CMN
TEREX CORP (NEW) CMN

AMGEN INC CMN

TEXAS INSTRUMENTS INC CMN
PRUDENTIAL EINANCIAL INC CMN
GENERAL ELECTR.C CO CHMN

VALERO ENERGY CORPORATION CMN
ALLSTATE CORPORATION COMMON STOCK
HEALTH NET INC CMN

METLIFE, INC CMN

HEALTH NET, INC CHN

JPMORGAN CHASE & CO CMN
JPMORGAN CHASE & CO CMN

HEALTH NET, INC CMN

JPMORGAN CHASE & CO CMN

MACY S INC CMN

MACY S INC CMN

BARNES GROUP INC CMN

ARCHER DANIELS MIDLAND CO CMN
PFIZER INC CMN

PFIZER INC CMN

ALLSTATE CCRPORATION COMMON STOCK
SPIRIT AEROSYSTEMS HOLDINGS INC CMN
SPIRIT AEROSYSTEMS HOLDINGS INC CMM
ARCHER DANIELS MIDLAND CO CMN
INTERNATIONAL PAPER CO CMN
INTERNATIONAL PAPER CO CMN
COMMUNITY HEALTH SYS INC CMN

Trade Date

4-Jan 2010
3-Nov-2009
4-Jun-2010
4 Jan-2010
6-Nocy-2009
24-Mar-2010
25-Mar 2010
10-Feb-2010
6-Neov-2009
26-Mar-2009
24-Sep-2007
4.pay 2007
24-Sep 2007
28-fan-2€08
23-Apr-2008
16-May-20086
15-0ct-2010
17-Mar 2008
14-Jun-2011
28-Jan-2008
15 Jun-2011
25-Mar-2010
24-Mar-2010
4-Jun 2010
20-Aug-2009
9-Feb-2010
13 Jui-2006
4-May-2010
10 Feb 2010
29-Jul 2009
19-Oct-2009
4 May 2010
30-Nov-2010
5-May-2010
13-Jul 2006
28-Jul-2009
20-Aug-2009
12-4pr-2010
14-0¢i-2008
14-Mar-2011
25 Feb 2011
28-Jan-2008
14-Feb-2011
23-Dec-2010
6-Mov-2008
22-Jun 2008
15 Qct 2010
8-Aug-2011
29-Oct-2009
5-Oct-2009
%-Noy-2008
6-Now 2009
25-Feb-2011
25-Feb-2011
8-Aug-2011
30-Nov-2010
30-Mov-2010
4-Jun 2010
13-Jul-2006
22 Jun-2009
5-May-2010
28-Jan-2008
10-Qct 2008
22-Jun 2009
16-Kay-2006
12-Apr 2010
30 Jan 2009
4-May-2007
15-0ec 2008
13-Jui-2006
3-Mar-2005
12 Jan-2005
12 Mar-2008
17 Mar-2008
20-Aug 2009
21.Aug-2009
22-Feb-2011
29 Nov-2010
4-May-2007
13-Jul 2006
30-Jon 2009
8-Aug-2011
4 Aug-2011
30-Nov-2010
1-Dec-2010
30-Nav 2010
5-May-2011

Date Soid / Covered Qty

3-Jan-2012
3-lan-2012
12 Jan-2012
12-lan-2012
12-Jan-2012
13-Jan-2012
13-Jan-2012
17-Feb-2012
13-Jan-2012
22 May 2012
22-May-2012
2 Jul-2012

2 Jul-2012
2-4ul-2012

2 Jul 2012

2 Jul-2012
20-Jul-2012
20-Jul-2012
27-Juk-2012
26-Jul-2012
27 Jui-2012
17-Jan-2012
17-Jan-2012
3t-Jan-2012
1-Feb-2012
17-Feb-2012
17 Feb-2012
23-Feb-2012
23 Feb-2012
24 Feb-2012
24-Feb-2012
24 Feb 2012
1 Mar 2012
24-Feb 2012
24 Feb-2012
24-Feb-2012
1-Mar-2012
14 Mar-2012
16 Mar 2012
15-Mar-2012
17 Qct 2012
17-0ct-2012
24-0ci-2012
24-Oct-2012
7-Nov-2012
7 Nov-2012
7 Nov-2012
7 Nov-2012
7-Nov-2012
7-Nov-2012
8-Nov-2012
8 Nov-2012
16-Nov-2012
6-Dec-2012
21-Dec-2012
15-tar 2012
15-Mar 2012
15-4%ar-2012
15-Mar-2012
15 Mar 2012
15 Mar 2012
15-Mar-2012
15-Har-2012
15-Mar-2012
15-Mar-2012
15 Mar 2012
15 Mar 2012
15-Mar-2012
15-Mar-2012
15-Mar-2012
15-Mar-2012
15 Mar-2012
15-Mar-2012
15-Mar-2012
15-Kar-2012
15-Mar-2012
15 Mar-2012
15 Mar-2012
22-May-2012
22-May-2012
22-May-2012
20-Cec-2012
20-Cec-2012
27 Jul-2012
27-Jut-2012
27-Jui-2012
27-Jut-2012

85
245
15
145
260

185
70
56

895

420

115
35

180

630

95§

185

680

265

135

230
15
&0
95

180

120

100
70

120

295

535

108

140
80

175

330

125

188

180

235

75

40
158

75

95
145
195
17§
178
160
105

60
115
560
285
365
695
235
215

30
245
325
215
205
460

103

405
215
145
410
126
115
320
290
200
575

ae

25

35
100
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Proceeds (Base) Cost {Base) Gam/lLoss (Base)

4843 42
18,255 97
1,128 72
10 920 50
9487 81
18101
670303
1,770 44
199118
29 536 13
9 448 61
233910
7115
3,661 21
1281423
19424 74
6284 57
23 109 03
6,598 35
10,689 98
443085
545 99
218387
7 062 38
6,085 15
303504
394399
1796 81
308923
619228
11,230 09
270750
4929 44
206293
6727 82
6,626 97
4,824 61
4 346 52
6076 69
5 066 51
445 46
6,685 85
108527
4205 40
4 1B6 02
530230
324773
1100178
9 954 16
976738
8 567 17
562220
507343
10,209 B4
9 062 B9
8996 43
12 997 41
13014 31
5,151 59
13 486 22
77782
16 645 00
16 559 05
13 546 90
4,084 B0
1275298
275225
254015
8549 84
14,850 13
4,566 94
88 88
332174
17 957 38
853319
575494
11018 51
378797
2587 12
719884
S 570 38
323615
9303 92
220675
837 56
117258
2489 94

383840
11,787 37
8925 43
8116 43
748522
185 47
692354
1,287 70
158347
1818573
1027573
4,284 80
1,432 80
6,190 42
2040173
33257 88
6909 64
27,188 88
8,959 06
8,463 48
5922 64
5514
223768
5B51 08
2,643 64
221633
4655 42
1852 36
2207 48
5,596 71
12,547 25
2778 83
3435 14
207170
815399
6,215 95
1,835 86
3044 68
593088
6274 50
258 76
3,590 82
14568 72
472014
3407 38
3,449 47
743573
9,533 28
8 880 64
8788 26
7592 94
477033
3,105 10
5851 45
872295
824827
g 11233
14 800 51
5,381 50
8473 50
776 89
1173001
6 055 90
7,806 69
7,13913
903583
182678
3884 20
681273
17,705 8D
3,811 00
766

2 88C S0
16 182 44
3,157 68
2,232 11
845129
3455 36
311308
7328 00
623253
3,115 34
10 560 34
231530
634 55
BT3I 79

2 989 40

120502
6 488 60
204 29
280417
2,002 59
-5 46
2209
48274
40775
11370 40
-828 12
-1945 80
721
-2529 21
7 587 50
13833 14
-625 07
-4 088 95
-380 71
422850
149179
-15 41
-83 71
12013
345282
BB 71
-71543
-55 55
87278
595 53
-1.317 18
-7093
143420
-877
-1428 17
71102
298875
1,301 84
11581
-1,208 39
1877
3,108 13
-371 45
-514 74
778 64
185283
812
1558 50
993 52
979 12
974 23
851 87
1958 33
428839
33994
748 16
388508
3214 40
-229 61
499272
073
4,914 99
445315
5740 21
-3044 33
371515
925 47
-1,144 05
1937 11
-2 885 67
755 64
1208
460 84
1,763 94
5375 61
352283
266722
328 8%
-525 93
128 06
333783
120 81
1256 42
-108 55
203 01
268 7¢
-489 46

Days Held Gain Typa

729 Long Term
761 Long-Term
587 Long Term
738 Long-Term
797 Long-Temm
860 Long-Tenm
664 Long Term
737 Long-Term
798 Long-Term
1 153 Long-Term
1,702 Long-Term
1,886 Long Term
1743 Long Termn
1617 Long-Term
1531 Long-Term
2228 Long-Term
844 Long-Term
1 5§86 Long Term
40§ Long Term
1641 Long-Term
408 Long-Term
663 Long-Term
564 Long-Term
606 Long Term
885 Long-Term
738 Long-Term
2 045 Long-Term
5§60 Long-Term
743 Long Term
940 Long Term
858 Long-Term
661 Long-Term
457 Long Term
260 Long-Term
2052 Lang Term
841 Long-Term
924 Long-Term
702 Long Term
1248 Lang-Term
367 Long-Term
800 Long-Term
1724 Long-Term
618 Long-Term
671 Long-Term
1 €97 Lang-Temrm
1234 Lang Tern
754 Lang Term
457 Long Term
1 105 Long-Term
1 128 Long-Term
1.95 Long-Temn
1098 Long Term
630 Long-Term
650 Long-Term
501 Long-Tem
471 Long-Term
471 Long-Term
€50 Long Tern
2072 Long-Term
597 Long-Term
680 Long-Term
1,508 Long-Tesm
1252 Laong Tern
997 Lang Term
2 130 Leng-Term
703 Long-Term
1140 Long-Term
1.777 Long-Term
1 186 Long Term
2072 Long-Term
2 568 Lang Term
2813 Long-Term
1.464 Long-Term
1.459 Lang-Term
938 Lang Term
37 Long-Term
387 Long-Term
472 Long-Term
1.845 Long-Term
2 140 Long Term
1208 Long Term
500 Long Term
504 Long Term
805 Long Tem
£04 Lang-Term
805 Lang Term
449 Long Term



P
PNC
AMGN

WHR
HIG
SEE
TEX
WHR
AVY
CYH
WMT
CYH
ACM
WHR
KND
AHL
BIG
HSP
FNFG
SPR
SPR
SPR
WHR
ACHM
TEVA
SPW
WHR

AVY
JCi
KND
FNFG
AAWW
HSP
KND
WHR
HSP
AVY
BH!
AHL
HIG
HNT
HNT
HNT
HNT
WHR
TOTAL

INTERNATIONAL PAPER CO GMN

PNC FINANCIAL SERVICES GROUP CMN
AMGEN INC CMN

PNC FINANCIAL SERVICES GROUP CMN
VALERO ENERGY CORPORATION CMN
MACY S INC CMN

VALERO ENERGY CORPORATION CMN
MACY S INC CMN

HEALTH NET INC CMN

TEVA PHARMACEUTICAL IND LTD ADS
ARCHER DANIELS MIDLAND CO CMN
WELLS FARGO & CO (NEW) CMN

TEXAS INSTRUMENTS INC CMN

BARNES GROUP INC CMN

HARTFORD FINANCIAL SRYCS GROUP CMN
HEALTH NET, INC CMN

HEALTH NET, INC CMN

HEALTH NET INC CMN

HEALTH NET, INC CHIN

AMGEN INC CMN

ARCHER DANIELS MIDLAND CO CMN
ARCHER DANIELS MIDLAND CO CMN
ARCHER DANIELS MIDLAND CO CMN
COMMUNITY HEALTH SYS INC CMN
COMMUNITY HEALTH SYS INC CMN
AMERICAN EAGLE OUTFITTERS INC (NEW)
AMERICAN EAGLE OUTFITTERS INC (NEW)
AMERICAN EAGLE QUTFITTERS INC (NEW)
HARTFORD FINANCIAL SRVCS GROUP CMN
WAL MART STORES INC CMN

WAL MART STORES INC CMN

BIG LOTS INC CMN

BIG LOTS INC CMN

BIG LOTS INC CMN

8IG LOTS INC CMN

BIG LOTS INC CMN

BIG LOTS INC CMN

BIG LOTS INC CMN

SPIRIT AEROSYSTEMS HOLDINGS INC CMN
ABERCROMBIE & FITCH CC CLASS A COMMON STOCK
SEALED AR CORPORATION CMN

BOEING COMPANY CMN

AMERICAN EAGLE QUTFITTERS INC (NEW)
WHIRLPOOL CORP CMN

SPIRIT AEROSYSTEMS HGLODINGS INC CMN
BAKER HUGHES INC CMN

WHIRLPOOL CORP CMN

WHIRLPOOL CCRFP CMN

WHIRLPOOL CORP CMN

WHIRLPCOL CORP CMN

EATON CORPORATION CMN

EATON CORFORATION CMN

EATON CCRPORATION CMN

EATON CORPORATION CMN

WHIRLPCOL CORP CHMN

HARTFORO FINANCIAL SRVCS GROUP CMN
SEALED AIR CORPORATION CMN

TEREX CORP (NEW) CMN

WHIRLPOOL CCRP CMN

AVERY DENNISON CORPORATION CMN
COMMUNITY HEALTH SYS INC CMN

WAL MART STORES INC CMN

COMMUNITY HEALTH SYS INC CMN

AECOM TECHNQLOGY CORPORATION CMN
WHIRLPOOL CCRP CMN

KINDRED HEALTHCARE INC CMN

ASPEN INSURANCE HOLDINGS LTD CMN
BIG LOTS INC CMN

HOSPIRA INC CMN

FIRST NIAGARA FINANCIAL GROUP, CMN
SPIRIT AEROSYSTEMS HOLDINGS INC CMN
SPIRIT AEROSYSTEMS HOLDINGS INC CMN
SPIRIT AEROSYSTEMS HOLDINGS INC CMN
WHIRLPOOL CORP CMN

AECOM TECHNOLOGY CORPORATION CMN
TEVA PHARMACEUTICAL IND LTD ADS

SPX CORPORATION CMN

WHIRLPOOQL CORP CMN

AVERY DENNISON CORPORATION CMN
AVERY DENNISON CORPORATION CMN
JOHNSON CONTROLS INC CMN

KINDRED HEALTHCARE INC CMN

FIRST NJAGARA FINANCIAL GROUP CMN
ATLAS AIR WORLDWIDE HOLDINGS CMN
HOSPIRA INC CMN

KINDRED HEALTHCARE INC CMN
WHIRLPOOL CORP CMN

HOSPIRA, INC CMN

AVERY DENNISON CORPORATION ChN
BAKER HUGHES {NC CMN

ASPEN INSURANCE HOLDINGS LYD CMN
HARTFORD FINANCIAL SRYCS GROUP CMN
HEALTH NET, INC CMN

HEALTH NET {INC CMN

HEALTH NET INC CMN

HEALTH NET, INC CMN

WHIRLPOOL CORP CMN

10-Mar 2011
22-Jun-2009
28 Jan-2008
29-0ct-2009
4-May-2010
16-Jun 2010
12-Apr 2010
21-Aug-2009
12-Mar-2003
7-Apr-2011
22-Dec-2010
14-0ct-2008
10-0Oct-2008
22 Feb-2011
4-May-2011
12 Mar-2008
30-Apr-2008
21 Oct 2008
20 Oct-2008
28 Jan-2003
22-Dec-2010
23-Dec-2010
22-Dec 2010
4-Aug-2011
14-4,n-2011
20 Sep-2011
1 Sep-2011
19-Sep-2011
14-Mar 2011
22-Sep-2011t
18-ALg-2011
1-Sep-2011
19-Sep-2011
20-Sep-2011
19-Sep 2011
20-Sep-201t1
22 Sep-2011
22 Sep-2011
4-Aug-2011
1-Jun 2012
5-Mar 2012
8-Aug-2011
20 Sep-2011
14-Nov-2011
4-Aug-2011
9-dan 2012
13-Jan-2012
12-Jan-2012
12-Dec-2011
13-Jan-2012
25-Jul-2012
16-Sep-2012
20-Juk2012
6-Aug-2012
13 Jan-2012
4-May-2011
5-Mar 2012
15-Jun 2011
14-Nov-2011
1-Feb-2012
5-Moy-2011
18-Aug-2011
4-May 2014
16-Aug-2011
15-Nov-2011
10 Aug-2011
8-Aug-2011
1-Sep-2011
12-Dec 2011
26-Jan-2012
1 Jut-2011

8 Juk-2019
§5-Jut-2011
12-Dec 2011
18-Aug 2011
7 Api-2041
9 Jan-2012
1-Feb-2012
1-Feb-2012
2 Feb 2012
29-May-2012
10-Aug-2011
28 Jan-2012
20-Mar-2012
12-Dec-2011
10-Aug 2011
12 Dec-2011
13-Dec-2011
5-Mar-2012
8-Jan-2012
8-Aug 2011
10-Aug 2011
10-Aug-2011
§-Jul-2012
10 Aug-2011
3-Juk2012
12-Dec 2011

27-Jul-2012
27-4ul-2012
27 Juk2012
27 Jul-2012
27-Jul-2012
27-Jul-2012
27-Jul-2012
27-Juk2012
27 Jul-2012
27 Juk2012
27-Jul 2012
27-Jul-2012
27-Jub2012
27-Jul-2012
B-Aug 2012
6-Aug-2012
6-Aug-2012
6-Aug 2012
8-Aug-2012
19-Sep-2012
19-Sep-2012
20-Sep-2012
20-Sep-2012
10 Oct-2012
10-Oct-2012
4-Jan-2012
4-lan-2012
4-tan-2012
$-Jan-2012
2-4ul-2012
2-Juk2012

5 Jul 2012
5-Jul 2012
B-Jul 2012
6-Jul-2012
§-Jul-2012

9 Jul 2012
10 Jul-2012
27.Jul-2012
27-Jul-2012
27-Jul-2012
3t-dan-2012
1-Feb-2012
1 Mar-2012
15-Mar-2012
15-Mar-2012
17 Qct-2012
17 Oct-2012
17-0ct-2012
15-Nov-2012
3-Dec-2012
3 Dec-2012
3 Dec-2012
3-Dec 2012
8-Dec-2012
15-Mar-2012
1544ar-2012
15-ar-2012
15-Mar-2012
15 Mar-2012
16 Mar-2012
15-Mar-2012
15-48ar-2012
15-Mar-2012
15-Mar-2012
15 Mar-2612
15-Mar-2012
15-Mar-2012
18 Mar-2012
15-Mar-2012
16 Mar-2012
16 Mar-2012
16 Mar-2012
15-44ar-2012
15-4ar-2012
15-Mar-2012
15 Mar-2012
8-Dec-2012
27-Jul-2012
27-Jul-2012
27-Juk2012
27-Jul-2012
27 Jul-2012
27 Jul 2012
27 Jul 2012
27-Jul-2012
27-Jul-2012
27 Jul-2612
27 Jul-2012
27-Jul-2012
27-Jul-2012
6-Aug-2012
8-Aug-20'2
7-Aug-2G*2
7-Aug-2012
7-Aug-2012
19 Sep-2012

105
90
60
10
65

150
125

140
25
245
65
55
200

650
55
65

115

16§

135
45
15
25
65

255

180

235

210

415
60
75

230

120
45

245
65

165
85
50

115

030

145
70

125
20
40
15
70

120

120

275
75
45

175

185
80
80

23§

135

130

280
60
as

015

160

345

240

840

175

195

375
85

335

170

125
60

150

125
40

100

280
40

120

3517 74
5,381 88
500328
537 99
170181
133 35
392728
4,583 85
158596
5788 87
889 61

3 404 3%
1,779 68
1286112
3426 48
118142
11814 27
989 67
1,181 43
9409 24
448870
3656 39
121878
419 21
698 67
939 88
19305 29
2768 89
392275
14,534 40
2872275
243327
304909
9 344 68
487548
181104
9860 10
262085
385761
240365
799 98

8 549 21
14 738 40
10 852 B2
1 786 80
532214
174502
348003
130876
B 746 50
6228 67
6228 67
14,274 04
389292
4373 58
377293
387588
207366
6 264 33
838159
4 458 42
7 958 45
& 747 87
1398 57
2740865
10 046 59
450071
1572536
382704
936524
4 466 99
4977 50
9572 11
508877
780871
740188
970107
583142
4848 30
387366
1008 37
889 98
203415
181915
17565
1087 88
310132
B 674 55
1084 82
3097 83
578237
688164
8179
554873
584 28
253925
16 540 87
1115103 11

2,705 74
3,547 05
287268
512 04
1333 17
109 03
2948 47
1,924 24
235803
7118 17
760 71
8,113 42
121318
113371
557162
2187 74
16 150 43
1028 46
1,169 98
550593
5020 67
411106
1,389 27
342 59
656 52
74016
1381278
203161
6274 90
10,860 02
21,296 80
2030 45
250518
78321
4,008 25
153278
7812862
2086 27
303036
2,093 85
975 98
6,844 89
11728 62
7 857 70
128561
6,395 00
1,020 55
204102
73112
357191
5,178 11
582337
10757 31
332360
229623
487517
361105
205005
4,335 28
812167
5530 39
667129
822276
1,145 94
1,858 78
12716 33
3955 38
11675 11
657229
9,022 03
3804 88
426804
824719
3,138 18
6,334 28
8,641 06
813213
3780 83
427457
381271
1,248 03
1,252 84
2687 41
1938 87
13203
143221
2,18335
5352 89
1026 43
332840
4,944 22
7,383 80
|81 07
7 26157
660 72
3275822
9,504 53

STATEMENT 19

812
183483
2,130 82

8595
368 64
74 32
g80 79
2,558 41
-780 07
1317 50
711
290 8%
585 48
127 41
214514
-1,008 32
-7,336 16
-2879
1145
3903 N
-521 97
4547
~150 43
76 62
4215
259 72
5,492 51
73728
-2 35215
3874 38
742565
408 82
543 93
1,510 48
B87 24
278 26
1,947 48
52158
82725
3088
175 63
1604 52
300978
299512
501 19
472 86
724 47
144901
577 84
3,174 59
1050 56
3953
351673
569 32
207733
-1,102 24
64 83
1361
192905
260 02
107197
1,287 16
-1474 89
23263
880 87
2869 64
545 33
4,050 25
215375
343 21
562 11
709 46
1,324 92
182159
1474 43
-1232 40
1588 94
2,040 59
37383
260 95
-241 66
-362 86
-853 28
-119 82
3662
-384 33
207 g8
1,321 68
§519
-227 57
§18 1§
-682 26
-17318
171284
-9€ 44
-736 97
7036 34
127 937 73

508
1131
1842
1002

815

772

837
1071
1598

477

583
1382
1386

521

480
1508
1,859
1385
1386
1698

837

537

638

433

484

106

125

107

301

284

318

308

290

290

291

293

291

292

358

56

144

176

134

108

224

66

278

275

310

308

130

75

138

119

3ze

316

10
274
122

43

315

210

316

208

121

218

220

196

94

49

258

253

254

94
210
343

66

309

177

176

58

352

183

129

228

352

228

227

144

200

354

362

362

32

363

a5

282

Long-Term
tong-Term
Long-Term
Long-Term
Long-Temm
Long Term
Long Term
Long-Term
Long-Term
Long-Term
Long-Term
Long Term
Long-Term
Long-Term
Long-Term
Long-Term
Long-Term
Long Term
Long Term
Long-Term
Long-Term
Long-Term
Long Term
Long Term
Long Term
Short Term
Short Term
Shon-Term
Short-Term
Shor-Term
Short-Term
Shont Term
Shorn-Term
Shon-Term
Short-Term
Short-Term
Shont Term
Short Term
Shon-Term
Short-Term
Short-Term
Short-Term
Short Term
Short Term
Shor-Term
Short-Term
Short-Term
Short-Term
Short Term
Shon-Term
Short-Term
Short-Term
Short-Term
Shon Term
Short Term
Snhort-Term
Snort-Term
Short-Term
Short-Tem:
Shon Term
Shont Term
Snert-Term
Short-Term
Short-Tem
Short-Temm
Shont Term
Shon-Term
Shont-Term
Short-Term
Short-Term
Short Term
Snort Term
Shor-Term
Short-Term
Short-Term
Short-Term
Shont Term
Short Term
Shent-Term
Short-Term
Short-Term
Shart-Term
Snont-Term
Short-Term
Shon-Term
Short-Term
Short-Term
Short Term
Snort Term
Shont-Term
Short-Term
Short-Term
Short-Term
Short Term
Short Term
Shont-Term
Short-Term




Vine and Braches - Advisory 020-39482-1
Frem 01-Jan-2012 To 31-Dec-2012

Base Cumency USD

Reatzed Gains/Losses

Symbol

GSHIX
GSHIX
GSHIX
GSHIX
GSHIX
TOTAL

Descnption

GS HIGH YIELD FUND INSTITUTIONAL SHARES
GS HIGH YIELD FUND INSTITUTIONAL SHARES
G5 HIGH YIELD FUND INSTITUTIONAL SHARES
GS HIGH YIELD FUND INSTITUTIONAL SHARES
GS HIGH YIELD FUND INSTITUTIONAL SHARES

Trade Date

13-Nov-2009
29-S2p-2010
18-Aug-2011
29-Sep-2010
21-0ct-2011

Date Soid / Covered Qty

15-Mar-2012
15-Mar-2012
9-Nov-2012
9-Nov-2012
9-Nov-2012

24,388 86
3,544 10
14,409 22
2152554
153118

Proceeds (Base) Cost (Base)

174 624 25
2537875
105,763 69
157 997 46
11,238 85
475,000 0C

166 575 93
25,446 62
100 000 00
154,553 37
10,534 51

STATEMENT 19

Gamn/Loss {Base)

8048 32
-70 83
5763 69
3444 09
704 34
17 889 56

Days Held Gamn Type

853 Long-Term
533 Long-Term
448 Long-Term
772 Long-Tem
385 tong-Term




