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--990-PF Return of Private Foundation

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

Department of the Treasury
Intemal Revenue Service

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

OMB No 1545-0052

For calendar year 2012, or tax year beginning 07-01-2012 , and ending 06-30-2013

Open to Public
Inspection

Name of foundation
THE SHIRLEY E NOLAND FOUNDATION

A Employer identification number

26-0511306

Number and street (or P O box number if mail 1s not delivered to street address) | Room/suite
P O BOX 411507

B Telephone number (see instructions)

City or town, state, and ZIP code C If exemption application is pending, check here m |_
MELBOURNE, FL 329411507
G Check all that apply I_Inltlal return I_Inltlal return of a former public charity D 1. Foreign organizations, check here [
Final return I_Amended return 2. Foreign organizations meeting the 85% test,
I_Address change I_Name change check here and attach computation - I_
H Check type of organization FSectlon 501 (c)(3) exempt private foundation
I_Sectlon 4947 (a)(1) nonexempt charitable trust I_Other taxable private foundation
I Fair market value of all assets at end J Accounting method ™ cash ¥ Accrual E ang\;asfcgzl:]ngg;'(o;)(Sia)‘?;‘s),vﬁzzirﬂgp:ted w
of year (from Part II, col. (c), |_ Other (specify) _
line 16)®$ 1,887,261 (Part I, column (d) must be on cash basis.) F Hntdh:r];c;?ﬂit'gg;(sblﬂf)?g)_lnggtcitﬁggnat'on -
EETSEd Analysis of Revenue and Expenses (The (a) Revenue and (d) Disbursements
total of amounts m columns (b), (c), and (d) may not expenses per (b) Net investment (c) Adjusted net for chantable
necessanly equal the amounts in column (a) (see books Income Income purposes
mstructions) ) (cash basis only)
1 Contributions, gifts, grants, etc, received (attach schedule)
2 Check I* |7 If the foundation i1s not required to attach Sch B
3 Interest on savings and temporary cash investments 5,675 5,675
4 Dividends and interest from securities. . . . . . 40,473 40,473
5a Gross rents
b Netrental iIncome or (loss)
i 6a Netgainor (loss)from sale of assets notonline 10 ) 62,600
% b  Gross sales price for all assets on line 6a 1,092,085
E 7 Capital gain net income (from Part IV, line 2) 4,707
o 8 Net short-term capital gain
9 Income modifications
10a Gross sales less returns and allowances
b Less Costof goods sold
¢ Gross profit or (loss) (attach schedule)
11 Other income (attach schedule)
12 Total. Add lines 1 through11 . . . . . . . . 108,748 50,855
13 Compensation of officers, directors, trustees, etc 26,250
" 14 Otheremployee salaries and wages
E 15 Pension plans, employee benefits . . . . . . . 2,948
E 16a Legal fees (attach schedule). .| ] 186
I.ﬁ b Accounting fees (attach schedule). . E 11,165
g c Other professional fees (attach schedule) . E 6,727 5,476
E 17 Interest .
th | 18  Taxes (attach schedule) (see Instructions) ] 411 275
= 19 Depreciation (attach schedule) and depletion
g 20 O ccupancy
g 21 Travel, conferences, and meetings. . . . . . . 372
% 22 Printing and publications .
E 23 Otherexpenses (attach schedule). . . . . . .|%] 18,513 15,550
E 24 Total operating and administrative expenses.
E{ Add lines 13 through23 . . . . . . . . . . 66,572 21,301 0
= 25 Contributions, gifts, grants paid. . . . . . . . 108,058 108,058
26  Total expenses and disbursements. Add lines 24 and 25 174,630 21,301 108,058
27 Subtract line 26 from line 12
a Excess of revenue over expenses and disbursements -65,882
b Net investment income (iIf negative, enter -0-) 29,554
c Adjusted net income (If negative, enter -0-)

For Paperwork Reduction Act Notice, see instructions. Cat No 11289X Form 990-PF (2012)



Form 990-PF (2012)

Page 2

Attached schedules and amounts in the description column
Balance Sheets P

Beginning of year

End of year

should be for end-of-year amounts only (See instructions ) (a) Book Value (b) Book Value (c) Fair Market Value
Cash—non-interest-bearing .
Savings and temporary cash investments 31,661 39,374 39,374
Accounts receivable &
Less allowance for doubtful accounts I*
4 Pledges receivable
Less allowance for doubtful accounts I*
Grants receivable
Recelvables due from officers, directors, trustees, and other
disqualified persons (attach schedule) (see page 15 of the
instructions) .
7 Other notes and loans receivable (attach schedule)
o~ Less allowance for doubtful accounts I*
ET: 8 Inventories for sale oruse
&"' 9 Prepaid expenses and deferred charges . 104 104
10a Investments—U S and state government obligations (attach schedule) 221,464 (%] 210,576 210,190
b Investments—corporate stock (attach schedule) . 982,213|%E] 190,520 221,729
c Investments—corporate bonds (attach schedule).
11 Investments—Iland, buildings, and equipment basis &
Less accumulated depreciation (attach schedule)
12 Investments—mortgage loans
13 Investments—other (attach schedule) 701,009(%E] 1,413,462 1,415,864
14 Land, buildings, and equipment basis &
Less accumulated depreciation (attach schedule)
15 Other assets (describe )
16 Total assets (to be completed by all filers—see the
instructions Also, see page 1, 1item ) 1,936,347 1,854,036 1,887,261
17 Accounts payable and accrued expenses
18 Grants payable .
$ 19 Deferred revenue
E 20 Loans from officers, directors, trustees, and other disqualified persons
-E 21 Mortgages and other notes payable (attach schedule)
= |22 Other liabilities (describe I ) 311|%E] 1,454
23 Total liabilities (add lines 17 through 22) 311 1,454
Foundations that follow SFAS 117, check here W 2
and complete lines 24 through 26 and lines 30 and 31.
§ 24 Unrestricted . 1,936,036 1,852,582
% 25 Temporarily restricted
E 26 Permanently restricted
E Foundations that do not follow SFAS 117, check here I ~
uﬂ_ and complete lines 27 through 31.
E 27 Capital stock, trust principal, or current funds .
28 Paid-in or capital surplus, or land, bldg , and equipment fund
E 29 Retained earnings, accumulated income, endowment, or other funds
L[ 30 Total net assets or fund balances (see page 17 of the
E instructions) . 1,936,036 1,852,582
31 Total liabilities and net assets/fund balances (see page 17 of
the instructions) 1,936,347 1,854,036
m Analysis of Changes in Net Assets or Fund Balances
1 Total net assets or fund balances at beginning of year—Part II, column (a), ine 30 (must agree
with end-of-year figure reported on prior year’s return) 1 1,936,036
2 Enter amount from Part I, line 27a . 2 -65,882
3 Other increases not included in line 2 (itemize) ¥&) 3 1,289
4 Add lines 1,2,and 3 . 4 1,871,443
5 Decreases not included in line 2 (itemize) ™ ¥&) 5 18,861
6 Total net assets or fund balances at end of year (line 4 minus line 5)—PartII, column (b), ine 30 6 1,852,582

Form 990-PF (2012)



Form 990-PF (2012) Page 3
(F1a8V'A Capital Gains and Losses for Tax on Investment Income

(b) How acquired
P—Purchase
D—Donation

(a) List and describe the kind(s) of property sold (e g, real estate,
2-story brick warehouse, or common stock, 200 shs MLC Co)

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

la

(e) Gross sales price (f) Depreciation allowed (g) Cost or other basis (h) Gain or (loss)
(or allowable) plus expense of sale (e) plus (f) minus (g)
a
b
c
d
e
Complete only for assets showing gain in column (h) and owned by the foundation on 12/31/69 (1) Gains (Col (h)gain minus
() FMV as of 12/31/69 Ve ot12/31/50 et ooy | osted tromeal )
a
b
c
d
e
If gain, also enterin PartI, line?7
2 Capital gain net income or (net capital loss) { If (loss), enter-0- inPartI, line?7 } 2 4,707
3 Net short-term capital gain or (loss) as defined in sections 1222(5) and (6)
If gain, also enterin PartI, line 8, column (c) (see Instructions) If (loss), enter-0- }
in PartI,line8 3

Qualification Under Section 4940(e) for Reduced Tax on Net Investment Income

(For optional use by domestic private foundations subject to the section 4940(a) tax on net investment income )

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

Was the foundation liable for the section 4942 tax on the distributable amount of any year in the base period? [T Yes ¥ No
If “Yes,” the foundation does not qualify under section 4940(e) Do not complete this part

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

(a) (d)
Base perod years Calendar Adjusted uamsb.?] distributions Net value of nonc(t::a)rltable—use assets Distribution ratio
year (or tax year beginning in) J q ying (col (b) divided by col (c))
2011 124,689 2,063,113 0060437
2010 111,451 2,202,882 0 050593
2009 82,639 2,195,211 0037645
2008 30,000 2,036,784 0014729
2007
2 Totalofline 1, column(d). . . .+ + .+ + v v v & & & & & « o« 4 a4 4w 2 0163404
Average distribution ratio for the 5-year base period—divide the total online 2 by 5, or by
the number of years the foundation has been in existence If less than 5 years . . . 3 0040851
4 Enter the net value of noncharitable-use assets for 2012 from Part X, line5. . . . . 4 1,931,037
5 Multiply ine 4 by line 3.
P Y 5 78,885
6 Enter 1% of net iInvestment income (1% of PartI,line27b). . . . . . . . . . . 6 296
7 Addlines5and 6. . . .+ + & & & 4 4 4 44 a e e e e e e e 7 79,181
8 Enter qualifying distributions from Part XII,line4. . . . . . . . . .+ « +« .« . 8 108,058

If ine 8 I1s equal to or greater than line 7, check the box in Part VI, line 1b, and complete that part using a 1% tax rate See
the Part VI instructions

Form 990-PF (2012)



Form 990-PF (2012) Page 4
m Excise Tax Based on Investment Income (Section 4940(a), 4940(b), 4940(e), or 4948—see page 18 of the instructions)

1a Exempt operating foundations described In section 4940(d)(2), check here W |_ and enter “*N/A” on line 1
Date of ruling or determination letter (attach copy of letter if necessary-see
instructions)
b Domestic foundations that meet the section 4940(e) requirements in Part V, check 1 296
here I [+ and enter 1% of PartI, line 27b
¢ All other domestic foundations enter 2% of line 27b Exempt foreign organizations enter 4% of Part I, line 12, col (b)
2 Tax under section 511 (domestic section 4947(a)(1) trusts and taxable foundations only Others enter -0-) 2
3 Add lines 1 and 2. 3 296
4 Subtitle A (income) tax (domestic section 4947(a)(1) trusts and taxable foundations only Others enter -0-) 4
5 Tax based on investment income. Subtract line 4 from line 3 If zero or less, enter -0- . 5 296
6 Credits/Payments
a 2012 estimated tax payments and 2011 overpayment creditedto 2012 | 6a 400
b Exempt foreign organizations—tax withheld atsource . . . . . . .| 6b
c Tax paid with application for extension of time to file (Form 8868) 6¢c
d Backup withholding erroneously withheld. . . . . . . . . . . 6d
7 Total credits and payments Add lines 6a throughé6d. . . . . . . . . . . . . . 7 400
8 Enter any penalty for underpayment of estimated tax Check here [T if Form 2220 1s attached 8
9 Taxdue. If the total oflines 5 and 8 1s more than line 7, enteramountowed . . . . . . . W 9
10 Overpayment. Ifline 7 1s more than the total of ines 5 and 8, enter the amount overpaid. . . » 10 104
Enter the amount of line 10 to be Credited to 2013 estimated tax I 104 Refunded I 11
m Statements Regarding Activities
During the tax year, did the foundation attempt to influence any national, state, or local legislation or did Yes | No
It participate or intervene in any political campaign? T I K No
b Did it spend more than $100 during the year (either directly or indirectly) for political purposes (see page 19 of
the instructions for definition)? P e 1+ No
If the answer is "Yes” to 1a or 1b, attach a detailed description of the activities and copies of any materials
published or distributed by the foundation in connection with the activities.
Did the foundation file Form 1120-POL forthis year?. . . . . .+ « + « « « &« & « « & & & & 2 1c No
Enter the amount (if any) of tax on political expenditures (section 4955) imposed during the year
(1) On the foundation I $ (2) On foundation managers M $
e Enterthe reimbursement (if any) paid by the foundation during the year for political expenditure tax imposed
on foundation managers W ¢
2 Has the foundation engaged in any activities that have not previously been reported tothe IRS? . . . . . . ] 2 No
If "Yes,” attach a detailed description of the activities.
3 Has the foundation made any changes, not previously reported to the IRS, In its governing instrument, articles
of Incorporation, or bylaws, or other similar instruments? If "Yes,” attach a conformed copy of the changes I < ] No
4a Did the foundation have unrelated business gross income of $1,000 or more during theyear?. . . . . . . . 4a No
b If“"Yes,” has it filed a tax return on Form 990-T forthisyear?. . . . . . . . .+« « « « « « &« & & + 4b
5 Was there a liquidation, termination, dissolution, or substantial contraction duringtheyear?> . . . . . . . . J b No
If "Yes,” attach the statement required by General Instruction T.
6 Are the requirements of section 508(e) (relating to sections 4941 through 4945) satisfied either
® By language in the governing instrument, or
® By state legislation that effectively amends the governing instrument so that no mandatory directions
that conflict with the state law remain in the governing instrument? . . . . . . . . . . . . . . . | 6 Yes
7 Did the foundation have at least $5,000 In assets at any time dunng the year? If "Yes,” complete Part II, col (c), and Part XV 7 Yes
8a Enterthe states to which the foundation reports or with which it I1s registered (see Instructions)
FL
b Ifthe answeris “Yes”to line 7, has the foundation furnished a copy of Form 990-PF to the Attorney
General (or designate) of each state as required by General Instruction G? If "No,” attach explanation . 8b | Yes
9 Is the foundation claiming status as a private operating foundation within the meaning of section 4942(3)(3)
or4942(3)(5) for calendar year 2012 or the taxable year beginning in 2012 (see instructions for Part XIV)?
If "Yes,” complete Part XIV e No
10 Did any persons become substantial contributors during the tax year? If "Yes,” attach a schedule listing their names and addresses 10 No

Form 990-PF (2012)



Form 990-PF (2012) Page 5
m Statements Regarding Activities (continued)

11 At any time during the year, did the foundation, directly or indirectly, own a controlled entity within the
meaning of section 512(b)(13)? If "Yes," attach schedule (see Iinstructions). . . . . . . . . . . . . 11 No
12 Did the foundation make a distribution to a donor advised fund over which the foundation or a disqualified person had
advisory privileges? If "Yes," attach statement (see instructions) . . . . . .+ .+ .+ + . . . . . . . 4 12 No
13 Did the foundation comply with the public inspection requirements for its annual returns and exemption application? 13 | Yes
Website address BN/A
14 The books are in care of WDEBRA VERZI Telephone no W (321)917-8695
Located at W3750 TRANQUILITY DRIVE MELBOURNE FL ZIP+4 W32934
15 Section 4947(a)(1) nonexempt charitable trusts filing Form 990-PF in lieu of Form 1041 —Check here . . [
and enter the amount of tax-exempt interest received or accrued during the year. . . . . . I | 15 |
16 At any time during calendar year 2012, did the foundation have an interest in or a signature or other authority over
a bank, securities, or other financial account in a foreign country?. . . . . . .+« +« & + + & & 4 o« a | 16 | | No
See Instructions for exceptions and filing requirements for Form TD F 90-22 1 If"Yes", enter the name of the foreign
country W
Statements Regarding Activities for Which Form 4720 May Be Required
File Form 4720 if any item is checked in the “Yes” column, unless an exception applies. Yes | No
1a During the year did the foundation (either directly or indirectly)
(1) Engage In the sale or exchange, or leasing of property with a disqualified person? [~ Yes ¥ No
(2) Borrow money from, lend money to, or otherwise extend credit to (or accept it from)
adisqualified person?. . .+ + +« +« +« 4« 4 v 4wt w e e e e e e e v e v o T Yes ¥ No
(3) Furnish goods, services, or facilities to (or accept them from) a disqualified person? [~ Yes ¥ No
(4) Pay compensation to, or pay or reimburse the expenses of, a disqualified person? [~ Yes ¥ No
(5) Transfer any income or assets to a disqualified person (or make any of either available
for the benefit or use of a disqualifiedperson)®. . . . +« + « + « « « « « « « « « I Yes ¥ No
(6) Agree to pay money or property to a government official? (Exception. Check "No”
If the foundation agreed to make a grant to or to employ the official for a period
after termination of government service, If terminating within 90 days ). . . . . . . . . [ Yes [ No
b Ifany answeris “Yes”to 1a(1)-(6), did any of the acts fail to qualify under the exceptions described in Regulations
section 53 4941(d)-3 orin a current notice regarding disaster assistance (see page 20 of the instructions)?. . . ib
Organizations relying on a current notice regarding disaster assistance check here. . . . . . . . M|
c Did the foundation engage I1n a prior year in any of the acts described in 1a, other than excepted acts,
that were not corrected before the first day of the tax year beginningin 2012?. . . . . . . .+ « + « .« . 1c
2 Taxes on fallure to distribute iIncome (section 4942) (does not apply for years the foundation was a private
operating foundation defined in section 4942(3)(3) or4942(3)(5))
a Atthe end oftax year 2012, did the foundation have any undistributed income (lines 6d
and 6e, Part XIII) for tax year(s) beginning before2012?. . . . . + + + + + + + + « « [ Yes ¥ No
If“Yes,” st the years®» 20____, 20___, 20___, 20___
b Are there any years listed Iin 2a for which the foundation 1s not applying the provisions of section 4942(a)(2)
(relating to incorrect valuation of assets) to the year’s undistributed income? (If applying section 4942 (a)(2)
to all years listed, answer "No” and attach statement—see Instructions ). . . . . . . . .+ .+ .« . . . 2b
c Ifthe provisions of section 4942 (a)(2) are being applied to any of the years listed in 2a, list the years here
= 20_ , 20__ ., 20__ , 20
3a Didthe foundation hold more than a 2% direct or indirect interest in any business enterprise at
any ttime duringtheyear?. . . + + & & + 4 & 4+ & 4 4 v 4 4w v v ww v w v T Yes ¥ No
b If“Yes,”did it have excess business holdings i1n 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 494 3(c)(7)) to dispose of holdings acquired by gift or bequest, or (3)
the lapse of the 10-, 15-, or 20-year first phase holding period? (Use Schedule C, Form 4720, to determine
If the foundation had excess business holdings in 2012.). . .« + «+ « « « = = = x x 5= = = = * x 3b
4a Did the foundation invest during the year any amount in a manner that would jeopardize its charitable purposes? 4a No
b Did the foundation make any investment in a prior year (but after December 31, 1969) that could jeopardize Its
charitable purpose that had not been removed from jeopardy before the first day of the tax year beginningin 20127 4b No

Form 990-PF (2012)



Form 990-PF (2012)

5a

6a

7a

Page 6
Statements Regarding Activities for Which Form 4720 May Be Required (continued)
During the year did the foundation pay orincur any amount to
(1) Carry on propaganda, or otherwise attempt to influence legislation (section 4945 (e))? [~ Yes ¥ No
(2) Influence the outcome of any specific public election (see section 4955), or to carry
on, directly or indirectly, any voter registration drive?. [~ Yes ¥ No
(3) Provide a grant to an individual for travel, study, or other similar purposes? [~ Yes ¥ No
(4) Provide a grant to an organization other than a charitable, etc , organization described
In section 509(a)(1), (2), or (3), or section 4940(d)(2)? (see instructions). [~ Yes ¥ No
(5) Provide for any purpose other than religious, charitable, scientific, literary, or
educational purposes, or for the prevention of cruelty to children or animals?. J Yes ¥ No
b Ifany answeris “Yes”to 5a(1)-(5), did any of the transactions fail to qualify under the exceptions described in
Regulations section 53 4945 or in a current notice regarding disaster assistance (see instructions)? . . 5b
Organizations relying on a current notice regarding disaster assistance check here. >
c Ifthe answeris “Yes” to question 5a(4), does the foundation claim exemption from the
tax because It maintained expenditure responsibility for the grant?. . [ Yes [ No
If "Yes,” attach the statement required by Regulations section 53.4945-5(d).
Did the foundation, during the year, receive any funds, directly or indirectly, to pay premiums on
a personal benefit contract?. [T Yes ¥ No
b Did the foundation, during the year, pay premiums, directly or indirectly, on a personal benefit contract?. 6b No
If "Yes”to 6b, file Form 8870.
At any time during the tax year, was the foundation a party to a prohibited tax shelter transaction? [ Yes ¥ No
b Ifyes, did the foundation receive any proceeds or have any net income attributable to the transaction? . . 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 (e) Expense account
(a) Name and address hours per week (If not paid, enter employee benefit plans othe’:' allowances !
devoted to position -0-) and deferred compensation
VERZI DEBRA % PRESIDENT 26,250 0 0
3750 TRANQUILITY DRIVE 1500
MELBOURNE,FL 32934
BUANNO RONALD “#&] DIRECTOR 0 0 0
2965 SUNSET ROAD 100
MELBOURNE,FL 32934
MINCH PHIL F& DIRECTOR 0 0 0
9038 100THCT 100
VERO BEACH,FL 32937
PATTI SEIBERT P& DIRECTOR 0 0 0
1138 ESSEN AVE NW 100
PALM BAY,FL 32907

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

(a) Name and address of each employee

pald more than $50,000

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

(c) Compensation

(d) Contributions to
employee benefit
plans and deferred

compensation

(e) Expense account,
other allowances

NONE

Total number of other employees paid over $50,000.

Form 990-PF (2012)



Form 990-PF (2012) Page 7

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

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

(a) Name and address of each person paid more than $50,000 (b) Type of service (c) Compensation
NONE
Total number of others receiving over $50,000 for professional services. . . « « v o« o« &« &« « « . >

EEREETY Summary of Direct Charitable Activities

List the foundation’s four largest direct chantable activities during the tax year Include relevant statistical information such as the number of E
organizations and other beneficiares served, conferences convened, research papers produced, etc xpenses

1

LR Q-] Summary of Program-Related Investments (see instructions)

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

Amount

All other program-related investments See page 24 of the instructions
3

Total. Add lines 1 through 3. . . . & & & W v W 0w e e e e e e e e e e e e e -

Form 990-PF (2012)



Form 990-PF (2012) Page 8

IEZXEEd 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 securities. . . . .+ . . .+ + & & 4 4 4 4w w a a 1a 1,924,926
b Average of monthly cash balances. . . . . . . + +« + + « © & &+ 4 4 4w waa ib 35,518
c Fair market value of all other assets (see Iinstructions). . . . . . .+ .+ .« .« .« « « + .« . 1c 0
d Total(addlines 1a,b,andc). . . . .+ + + & & & & v & 4 4 4 4w e e e e id 1,960,444
e Reduction claimed for blockage or other factors reported on lines 1a and
1c (attach detailed explanation). . . . . . . .« .« . . . . | 1le |
2 Acquisition indebtedness applicabletolinel assets. . . . . .+ « + «+ « &« & & o+ a4 4 4 2
3 Subtractline 2 fromline 1d. . . . . .+ & & 4 4 4 4 4w a e e e e e e e 3 1,960,444
4 Cash deemed held for charitable activities Enter 1 1/2% of line 3 (for greater amount, see
Instructions). . . . . 4 4 4 4 4 h e e e e e e e e e e e e e e 4 29,407
5 Net value of noncharitable-use assets. Subtract line 4 from line 3 Enter here and on PartV, line 4 5 1,931,037
Minimum investment return. Enter 5% of hine 5. . . 6 96,552

Distributable Amount (see instructions) (Section 4942(31)(3) and (3)(5) private operating foundations and
| Part XI -

certain foreign organizations check here and do not complete this part.)
1 Minimum investment return from Part X, line 6. . . . . . .+« + & & 4 & 4 4w e a e e 1 96,552

2a Taxoninvestmentincome for 2012 from PartVI,line5. . . . . . 2a 296

b Income tax for2012 (This does not include the tax from Part VI ). . . 2b

¢ Addlines2aand2b. . . . . . . 4 0w h w e e e e e e e e e e 2c 296
3 Distributable amount before adjustments Subtract line 2c from line 1. 3 96,256
4 Recoveries of amounts treated as qualifying distributions. 4
5 Add lines 3 and 4. 5 96,256
6 Deduction from distributable amount (see instructions). 6
7 Distributable amount as adjusted Subtractline 6 from line 5 Enter here and on Part XIII,

T o = 7 96,256
[EYTR48l Qualifying Distributions (see instructions)
1 Amounts paid (including administrative expenses) to accomplish charitable, etc , purposes

Expenses, contributions, gifts, etc —total from PartI, column (d),line26. . . . . . . . . . 1a 108,058

Program-related investments—total from PartIX-B. . . . . .+« « + + « « &« &« « o« & 4 W ib
2 Amounts paid to acquire assets used (or held for use) directly In carrying out charitable, etc ,

PUFPOSES. &+ & = « = & & = w = w aawa e e e e e e e 2
3 Amounts set aside for specific charitable projects that satisfy the

Sultability test (prior IRS approval required). . . .+ + + & & & 4 4 4 4 e e w waaa 3a

Cash distribution test (attach the required schedule). . . . . . . + « « « « « « « « 3b

Qualifying distributions. Add lines 1a through 3b Enter here and on Part V, line 8, and Part XIII, line 4 4 108,058
5 Foundations that qualify under section 4940(e) for the reduced rate of tax on net Investment

income Enter 1% of PartI, line 27b (see Iinstructions). . . . . . .+ .« .« « « «+ + & & W . 5 296
6 Adjusted qualifying distributions. Subtract line 5 fromline4. . . . . . . . . . . . . . 6 107,762

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

Form 990-PF (2012)



Form 990-PF (2012)
m Undistributed Income (see instructions)

1
2
a
b
3
a
b
c
d
e
f
a4

10

D an oo

Page 9

Distributable amount for 2012 from Part XI, line 7
Undistributed income, If any, as of the end of 2012
Enter amount for 2011 only.

Total for prior years 20
Excess distributions carryover, ifany, to 2012
From 2007.

(a)

Corpus

(b)
Years priorto 2011

(o)
2011

(d)
2012

96,256

73,179

, 20 , 20

From 2008.

From 20009.

From 2010.

From 2011.

Total of lines 3a through e.
Qualifying distributions for 2012 from Part
XII,line4 ® ¢ 108,058

Applied to 2011, but not more than line 2a

Applied to undistributed income of prior years
(Election required—see Instructions).

Treated as distributions out of corpus (Election
required—see Instructions).

Applied to 2012 distributable amount.
Remaining amount distributed out of corpus

Excess distributions carryover applied to 2012
(If an amount appears in column (d), the

same amount must be shown in column (a).)
Enter the net total of each column as
indicated below:

Corpus Add lines 3f, 4c,and 4e Subtractline 5
Prior years’ undistributed income Subtract

line 4b from line 2b . . .
Enter the amount of prior years undlstrlbuted
income for which a notice of deficiency has
been issued, or on which the section 494 2(a)
tax has been previously assessed. .
Subtract line 6c from line 6b Taxable amount
—see Instructions . . .
Undistributed income for 2011 Subtract I|ne
4a from line 2a Taxable amount—see
Instructions . .

Undistributed income for 2012 Subtract

lines 4d and 5 from line 1 This amount must

be distributed iIn 2013 . .
Amounts treated as distributions out of

corpus to satisfy requirements imposed by
section 170(b)(1)(F) or4942(g)(3) (see
instructions) . .
Excess distributions carryoverfrom 2007 not
applied online 5 orline 7 (see Iinstructions) .
Excess distributions carryover to 2013.
Subtract lines 7 and 8 from line 6a .

Analysis of line 9
Excess from 2008.

73,179

34,879

61,377

Excess from 2009.

Excess from 2010.

Excess from 2011.

Excess from 2012.

Form 990-PF (2012)
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Form 990-PF (2012) Page 10
Part XIV Private Operating Foundations (see instructions and Part VII-A, question 9)

If the foundation has received a ruling or determination letter that it Is a private operating
foundation, and the ruling 1s effective for 2012, enter the date oftheruling. . . . . . W
Check box to Indicate whether the organization I1s a private operating foundation described in section I_ 4942(3)(3) or I_ 4942(3)(5)
Enter the lesser of the adjusted net Tax year Prior 3 years
income from Part I or the minimum (@) 2012 (b) 2011 (9 2010 @ 2009 (e) Total
investment return from Part X for each

year listed .

85% of line 2a .

Qualifying distributions from Part XII,
line 4 for each year listed .

Amounts included n line 2c not used directly
for active conduct of exempt activities .

Qualifying distributions made directly
for active conduct of exempt activities
Subtract line 2d from line 2c .

Complete 3a, b, or c for the
alternative test relied upon

“Assets” alternative test—enter
(1) Value of all assets .

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

“Endowment” alternative test— enter 2/3
of minimum investment return shown In
Part X, line 6 for each year listed.

“Support” alternative test—enter
(1) Total support other than gross
investment income (interest,
dividends, rents, payments
on securities loans (section
512(a)(5)), orroyalties).

(2) Support from general public
and 5 or more exempt
organizations as provided In
section 4942(3)(3)(B)(i).

(3) Largest amount of support
from an exempt organization

(4) Gross investment income

m Supplementary Information (Complete this part only if the organization had $5,000 or more in

assets at any time during the year—see instructions.)

1 Information Regarding Foundation Managers:
a List any managers of the foundation who have contributed more than 2% of the total contributions received by the foundation
before the close of any tax year (but only if they have contributed more than $5,000) (See section507(d)(2))
b List any managers of the foundation who own 10% or more of the stock of a corporation (or an equally large portion of the
ownership of a partnership or other entity) of which the foundation has a 10% or greater interest
2 Information Regarding Contribution, Grant, Gift, Loan, Scholarship, etc., Programs:
Check here FF If the foundation only makes contributions to preselected charitable organizations and does not accept
unsolicited requests for funds If the foundation makes gifts, grants, etc (see Iinstructions) to individuals or organizations under
other conditions, complete items 2a, b, ¢, andd
a The name, address, and telephone number of the person to whom applications should be addressed
b The form in which applications should be submitted and information and matenals they should include
c Any submission deadlines
d Any restrictions or limitations on awards, such as by geographical areas, charitable fields, kinds of institutions, or other

factors

Form 990-PF (2012)



Form 990-PF (2012) Page 11
m Supplementary Information (continued)
3 Grants and Contributions Paid During the Year or Approved for Future Payment
Recipient If recipientis an individual, Foundation
show any relationship to Purpose of grant or
status of Amount

N d add h b any foundation manager reciplent contribution

ame and address (home or business) or substantial contributor P
a Paid during the year
BREVARD COUNTY HEALTH BATTERED 90,000
DEPARTMENT WOMEN/DOMESTIC
ADULT DENTAL CLINIC VIOLENCE
2575 N COURTNEY PARKWAY
MERRITT ISLAND,FL 32953
BREVARD NEIGHBORHOOD BATTERED 6,600
DEVELOPMENT CO WOMEN/DOMESTIC
DOCK VIOLENCE
1151 MASTERSON ST
MELBOURNE,FL 32935
SERENE HARBOR KENNEL FOR DOMESTIC 11,458
PO BOX 10039 VIOLENCE CENTER
PALM BAY,FL 32910

Total . e e . M 3a 108,058
b Approved for future payment

Total . » 3b

Form 990-PF (2012)



Form 990-PF (2012)
Analysis of Income-Producing Activities

Page 12

Enter gross amounts unless otherwise indicated

1 Program service revenue

ubhwnN

O 0N

10
11

12
13

D an T o

f
g Fees and contracts from government agencies
Membership dues and assessments.

Interest on savings and temporary cash investments
Dividends and interest from securities.

Net rental income or (loss) from real estate
a Debt-financed property.

b Not debt-financed property.

Net rental income or (loss) from personal property
Otherinvestment income.

Gain or (loss) from sales of assets other than inventory
Net income or (loss) from special events
Gross profit or (loss) from sales of inventory.
Otherrevenue a

b

c

d

e

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

Unrelated business income

Excluded by section 512, 513, or 514

(a) (b)

Business code Amount

(o) (d)

Exclusion code Amount

(e)
Related or exempt
function iIncome
(See
instructions )

5,675

40,473

62,600

108,748

(See worksheet in line 13 instructions to verify caIcuIatlons )

13

108,748

E1a DA El:] Relationship of Activities to the Accomplishment of Exempt Purposes

Line No.

instructions )

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

Form 990-PF (2012)



Form 990-PF (2012) Page 13
m Information Regarding Transfers To and Transactions and Relationships With
Noncharitable Exempt Organizations
1 Did the organization directly or indirectly engage n any of the following with any other organization descrnibed in section Yes | No
501(c) of the Code (other than section 501(c)(3) organizations) or in section 527, relating to political organizations?
a Transfers from the reporting foundation to a noncharitable exempt organization of
(1) Cash. 1a(1) No
(2) Other assets. 1a(2) No
b Othertransactions
(1) Sales of assets to a noncharitable exempt organization. 1b(1) No
(2) Purchases of assets from a noncharitable exempt organization. . 1b(2) No
(3) Rental of facilities, equipment, or other assets. 1b(3) No
(4) Reimbursement arrangements. 1b(4) No
(5) Loans orloan guarantees. 1b(5) No
(6) Performance of services or membership or fundraising solicitations. 1b(6) No
c Sharing of facilities, equipment, mailing lists, other assets, or paid employees. 1c No
d If the answer to any of the above I1s “Yes,” complete the following schedule Column (b) should always show the fair market value
of the goods, other assets, or services given by the reporting foundation If the foundation received less than fair market value
In any transaction or sharing arrangement, show in column (d) the value of the goods, other assets, or services recelved
(a) Line No (b) Amount involved (c) Name of nonchantable exempt organization (d) Description of transfers, transactions, and shanng arrangements

2a Is the foundation directly or indirectly affiliated with, or related to, one or more tax-exempt organizations
described in section 501 (c) of the Code (other than section 501(c)(3)) orin section527°?,
b If*Yes,” complete the following schedule

(a) Name of organization

(b) Type of organization

.I_Yes |7No

(c) Descnption of relationship

Sign based on all information of which preparer has any knowledge

Under penalties of perjury, I declare thatI have examined this return, including accompanying schedules and statements, and to
the best of my knowledge and belief, it Is true, correct, and complete Declaration of preparer (other than taxpayer or fiduciary) is

Here * % %k ok ok ok |2013_11_13 kK ok ok ok May the IRS discuss this return
with the preparer shown below
Signature of officer or trustee Date Title (seeinstr )?[v" Yes[~ No
Print/Type preparer's name Preparer's Signature Date PTIN
Check If self-
employed h-|_
BRENT R WENTE BRENT R WENTE 2013-11-18
Paid
Preparer | Firm's name  » SHEIN & WENTE LLC Firm's EIN »
Use Only

2627 WEAU GALLIE BLVD STE 101

Firm's address =

MELBOURNE, FL 329358303

Phone no (321)394-1300

Form 990-PF (2012)
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TY 2012 Accounting Fees Schedule

Name: THE SHIRLEY E NOLAND FOUNDATION
EIN: 26-0511306

FEES

Category Amount Net Investment Adjusted Net Disbursements for
Income Income Charitable
Purposes
INDIRECT ACCOUNTING 11,165
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TY 2012 Compensation Explanation

Name: THE SHIRLEY E NOLAND FOUNDATION
EIN: 26-0511306

Person Name Explanation

VERZ| DEBRA

BUANNO RONALD

MINCH PHIL

PATTI SEBERT
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Note: To capture the full content of this document, please select landscape mode (11" x 8.5") when printing.

TY 2012 Gain/Loss from Sale of Other Assets Schedule

Name: THE SHIRLEY E NOLAND FOUNDATION
EIN: 26-0511306

Name Date Acquired | How Acquired | Date Sold | Purchaser Name | Gross Sales Price Basis Basis Method | Sales Expenses | Total (net) | Accumulated Depreciation
SEE ATTACHED |[2013-01 PURCHASE 2013-06 214,841 | 215,839 -998
SEE ATTACHED |[2011-01 PURCHASE 2013-06 380,513 | 349,002 31,511
SEE ATTACHED |[2011-01 PURCHASE 2012-12 166,339 | 138,444 27,895
SEE ATTACHED [2012-07 PURCHASE 2012-12 325,685| 326,200 -515
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TY 2012 Investments Corporate
Stock Schedule

Name: THE SHIRLEY E NOLAND FOUNDATION
EIN: 26-0511306

Name of Stock End of Year Book End of Year Fair
Value Market Value

STOCKS AND BONDS 190,520 221,729




lefile GRAPHIC print - DO NOT PROCESS | As Filed Data - |

DLN: 93491322002023|

TY 2012 Investments Government
Obligations Schedule

Name: THE SHIRLEY E NOLAND FOUNDATION
EIN: 26-0511306
US Government Securities - End of

Year Book Value: 210,576
US Government Securities - End of
Year Fair Market Value: 210,190

State & Local Government
Securities - End of Year Book
Value:

State & Local Government
Securities - End of Year Fair
Market Value:
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TY 2012 Investments - Other Schedule

Name: THE SHIRLEY E NOLAND FOUNDATION
EIN: 26-0511306

Category/ Item Listed at Cost or Book Value End of Year Fair
FMV Market Value
SEE ATTACHED SCHEDULE AT COST
UNSETTLED TRANSACTIONS AT COST 961
EXCHANGE TRADED FUNDS AT COST 587,181 645,838
MUTUAL FUNDS AT COST 826,281 769,065
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TY 2012 Legal Fees Schedule

Name: THE SHIRLEY E NOLAND FOUNDATION
EIN: 26-0511306

Category

Amount

Net Investment
Income

Adjusted Net
Income

Disbursements for
Charitable
Purposes

LEGAL RETAINER

186
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TY 2012 Other Decreases Schedule

Name: THE SHIRLEY E NOLAND FOUNDATION
EIN: 26-0511306

Description Amount
FEDERAL TAX 296
OTHER ADJUSTMENT TO UNREALIZED APPRECIATION 8,244
BOOK TAX DIFF ON REALIZED GAINS 10,321
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TY 2012 Other Expenses Schedule

Name: THE SHIRLEY E NOLAND FOUNDATION

EIN: 26-0511306

Description Revenue and Expenses Net Investment Adjusted Net Income Disbursements for
per Books Income Charitable Purposes
EXPENSES
DUES & SUSCRIPTIONS
OFFICE EXPENSE 1,872
OTHER
GRANT INVESTIGATION 40
BROKERAGE FEES 15,550 15,550
LIABILITY INSUARANCE 1,051




lefile GRAPHIC print - DO NOT PROCESS | As Filed Data - | DLN: 93491322002023|

TY 2012 Other Increases Schedule

Name: THE SHIRLEY E NOLAND FOUNDATION
EIN: 26-0511306

Description Amount
EXCISE TAX REFUND 1,289
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TY 2012 Other Liabilities Schedule

Name: THE SHIRLEY E NOLAND FOUNDATION
EIN: 26-0511306

Description Beginning of Year - | End of Year - Book
Book Value Value

PAYROLL TAXES PAYABLE 1,454
FEDERAL EXCISE TAX PAYABLE 311
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TY 2012 Other Professional Fees Schedule

Name: THE SHIRLEY E NOLAND FOUNDATION
EIN: 26-0511306

Category Amount Net Investment Adjusted Net Disbursements for
Income Income Charitable
Purposes
BROKERAGE ACCOUNTS 5,476 5,476
GUIDESTAR 880
QUICKBOOKS 371
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TY 2012 Taxes Schedule

Name: THE SHIRLEY E NOLAND FOUNDATION
EIN: 26-0511306

Category

Amount

Net Investment
Income

Adjusted Net
Income

Disbursements for
Charitable
Purposes

FOREIGN TAXES

275

275

LICENSES

136




[Realized Gain Lo~~ tor Accounti~) S82 031546 S8203176Sa~of 11 12 2013 ~ 28 45 PM

Acquired Sale Adjusted Gam Adjusted Gam Covered Wash Sale Wash Sale Loss Wash Sale Cost
Symbol Name Account = Quantity Period Uit Cost| Total Cost Proceeds
Date Date Cost Loss Loss Indicator Indicator Disallowed Adjust

AGCO BARRICK GOLD CORP Managed Account 1000 152012 Short Ty 484 1844 1844 M6

1546 1388 1388
1600 BARRICK GOLD CORP Managed Account =000 61:2012| Short Ty 420y 20421 20421 ol

1546 S2 30| S230
1600 BARRICK GOLD CORP Managed Account <000 6112012 Shor 132003 3890 19450 19450 [

1546 b
ABB\ C&TENERGY SERMICES INC [Managed Account 6000 232012 shor ryon) 1720 10321 10321 130 54

1546 273 273
ABB\ USTSY NOTE 3410 31 1° [Managed Account 9000000 11152012 Short 1300 10063 90698 o0ss [ 89904

1546 66 51 649°
ATV USTSY NOTE 3410 31 1° [Managed Account 2000000] 1115 2012] Short 192013 10063 101266 ro12:s] 00171

1516 1095 105"
ATV USTSY NOTE 3410 31 1° Managed Account ~000000] 1219 2012[ Short 192013 10008 T005 49 T00s x| "00599

1546 050 05"
ATV USTSY NOTE 2000 11 30 13 Managed Account e [ 118 2012 Short To003 10180 112077 14| 1117956

1546 1801 s
ATV FNM3 POOL "3141 512101 35 [Managed Account e [ 1112012 Short 11088 266 81 09| I8 d0

1516 4741 s1s2
ATV FNM3 POOL 89027760009 0 ¥ [Managed Account 3000 000 Short 11028 103655 48736 147029

1516 566 26| 1-0"
R USTSY NOTE 212430 15 [Managed Account 1000 000 192003 Short 10508 105078 10502 105074

1546 004 002
AGU FNMA POOL "3 141512101 35 [Managed Account “000000] 111 2012] Short 110 88 132708 12396] 120607

1546 12101 2889
AoU FNMA POOL AL15946 000 01 40 [Managed Account 2000000 925 2012] Shor 110 86 166798 r4200 104w

1546 26365 2560
ARS [TRANSOCEAN LTD Managed Account 1000 822012 Shorl 167 186 98 186 98 e s

1546 282" 282"
ALB USTSY NOTE 2 185 31 15 Managed Account s [ 1210 2012 Short 10450 1149%46]  1147568[ 1147476

1516 2070 092
ALB USTSY NOTE 2 185 31 15 Managed Account 9000 000 132003 Short 1043  936s O3EI 46| 0WEM

1546 169 698
ALB ABBVIE INC COM [Managed Account 100o] 1019 2012] Shori 3504 3504 3504 3539

1546 03 035
AEP USTSY NOTEL 126 30 16 [Managed Account 4000000 626 2012 Short I A12500[ 4SS

1546 050 2045
A\P FIRST QUANTUM MINERALS LTD  [Managed Account 16000 2222012] Short 1106 366 96 36596 336 53

1546 343 343
A\P FIRST QUANTUM MINERALS LTD  [Managed Account <000 2xa:012] shor 2297 11486 11486 10517

1546 9 69 969
A\P FIRST QUANTUM MINERALS LTD  [Managed Account vooo[ 2242012 Short 6891 6891 6179

1546 M M
3P3 CELGENE CORP Managed Account 7000[ 6282012 Short 61 <4 18463 18463 098

1546 1121 1121
APy CELGENE CORP Managed Account Tooo[ T 1zror] Short 6V1: 12623 126 23 19722

1546 099 099
APy CELGENE CORP [Managed Account rooo] 6 282012] Shor 6154 6154 61 54 98 61

1546 3 0% 3 0%
AAPL FAMILY DOLLAR STORES [Managed Account <000 6 29:2012] shor 6676 W s WATE 29069

1546 1309 1309
AAPL PHILIP MORRIS INTL INC [Managed Account <000 <11 2012] shor 8584 12910 12919 510

1546 1591 1591
15473 RE\ AM PLC SPONSADR COMNOPA [Managed Account 0000[ 1202003 Shor 000 000 000 1751

1546 1" 51 1" 51
AB\ PETROLEO BRASILEIRO 53 ADR  [Managed Account 25000 1219 2012 Short 2006 <014 014 15708

1546 1356 1356
IBN PIONEER NATURAL RESOURCES CO[Managed Account 7000[ 615 2012 Shorl 59 W 3 AS 35S GOE

1546 11380 11380
BHP USTSY NOTE 3412 31 1 Managed Account 1000 000 192013 Short TT003 9990 3996 10 3996 10 07982

1546 16 5§ 16 58
BPRIN GOLDCORP INC Managed Account 2000 <9201 Short Teon| e KU Ty 178

1546 041 041
BPRI\ FHLMC 306G GOS6™1 S 12801 36 [Managed Account 6000000[ 0272012 Short 100 31 21 1657 00[ 164003

1546 8218 1706
BPRIN FNMA POOL AB02996000 2 01 3" [Managed Account e [ 510 2012 Short 2o 1061 167e9o1| 10501 38[ 1036640

1546 640351 13498
BPRIN FNMA POOL AL15946 000 01 40 [Managed Account 1000000[ 9252012 Short 110 86 B8 67865 66842

1546 166 41 1023
BPRIN CLIFFS NATURAL RESOURCES INC [Managed Account vooo[ 202012 Short ~100 21300 21300 9046

1546 12254 12254
BPRIN CLIFFS NATURAL RESOURCES INC_ [Managed Account ¥000[ 327 2012 Short T HERE B 9016

1546 12326 12326
BPRIN CLIFFS NATURAL RESOURCES INC [Managed Account v000[ 30 2012 Short 6965 20895 20895 9016

1546 11849 11849




BPRIN CLIFFS NATURAL RESOURCES INC [Managed Account 1000 §12012] Shor] ALt 16445 16445 12063
1546 4382 4382
BPRIN GETINGE AB UNSPONS ADR Managed Account 1000|102 2012 Shor] 307 12307 12307
1546 013" 013"
BPRIN FNMA 3812 21 15 Managed Account 9000000| 11 14 2012| Short 99~ §97903 597903 897" 01
1546 109 109
BPRIN FNMA 3812 21 15 Managed Account 3000000| 1115 2012| Short 9981 299508 1995 08| 299264
1546 244 244
BPRIN DAHATSU MOTOR COLTD DR |Managed Account 1000 22012 Short G G 3971
1546 199 199
BPRI\ DAHATSU MOTORCOLTD ADR  |Managed Account 3000 22012 Shor U 11315 1318 119 20
1546 605 605
B KINROSS GOLD CORP NEW Managed Account s000[  s212012] short 893S 66 83 66 83 6182
1546 401 401
BSYBY SHIRE PLC ADR Managed Account 2000 Short 3 9106 18411 18411 18719
1546 308 308
CTES CONTINENTAL RESOURCES INC _ |Managed Account Tooo| - z02012| Short 507 507 kS 90 ¥
1546 1440 1440
CTES NOBLE CORP NEW Managed Account ~000| 1011 2012| Short 3585 15092 25092 25003
1546 0589 0589
COF FNMA 12330 16 Managed Account s | 220 2013| Short 9999 10998 58] 10995 58| 1099926
1546 068 068
AT PEABODY ENERGY CORP Managed Account 1000] 1232013 Shor] ] 10336 10336 664
1546 1672 1672
(BG AR STEEL HOLDING CORP Managed Account 10000 2142013 Shor 129 17157 115" 143 2
1546 283 2637
(BG ORICA LTD UNSPON ADR Managed Account 6000[ 330 2012] Shor] 2938 176 10 176 10 15062
1546 2548 2548
(BG ORICA LTD UNSPON ADR Managed Account “o00[ 410 2012] short 2760 19320 19320 17572
1546 1748 1748
CELG UNITED STS STL CP (NEW) Managed Account “000|  z14:2013| short 331 163 30 163 % [ETRN
1546 2207 2207
CTL RIO TINTO PLC SPON ADR Managed Account 1000|1130 2012] Shor] 191 196 63 196 83 187 52
1546 1131 13
CF VALES A Managed Account 15000 1211 2012| Short 1865 R 070 15320
1546 26 50 26 50
CLF C APITAL ONE FINANCIAL CORP  |Managed Account 12000 1031 2012| Short 60 20 AR Y 648 %0
1546 Tysd MAYY|
CLF DEUTSCHE TELEROM AG 1 ORD  |Managed Account srooo[ 1232012 Shor 1119 346 61 316 81 336 15
1ADS 1546 10 66| 1066
CLR JOHNSON & JOHNSON Managed Account 6000[ 6192012 Shor] 6693 101 5§ 101 58 818
1546 65" 65"
[ ROGERS COMM INC CL B (BC) Managed Account 1000 s 2012 Shor 1042 161 69 16169 197 <6
1546 35 89 35 80
CCT ROGERS COMM INC CL B (BCQ) Managed Account 1000] - 102012 Shor] 3696 147 8% 147 8% 197 9
1546 4974 4974
(CMI U5 TSY NOTE 3412 3 17 Managed Account 6000 000 19 2013| short 9990 99116 S99116 601169
1546 173 173
Vs ING GROEP N\ ADR Managed Account 26000] - 192012 Shor] 112013 65" 17082 17082 18478
1546 1396 1396
DITFY USTSY NOTE 1410 15 15 Managed Account 1000000 3282013 short J1003 o984 998 10 998 10 998 59
1546 019 019
DITFY USTSY NOTE 3412 31 17 Managed Account <000 000 192013 short J1003 9900 199513 199513 <012 68
1546 1= 58 1= s
DITFY USTSY NOTE L ™66 30 15 Managed Account 1,000 000 =5 2012 Shor] 2200 10437 104368 1038 1035 "8
1546 - 90 201
DITFY USTSY NOTE 2 12430 15 Managed Account 1,000 000 212003 Shor] 192003 10490 104899 104507 1046 05
1546 204 098
DE USTSY NOTE2 12430 15 Managed Account 2000 000 282013 Shor] 192013 10489 10974 109069 200210
1546 S64 141
DE GOLDCORP INC Managed Account 10 000 59 2012| short 3568 356 82 356 62 31461
1546 4221 4221
DE USTSY NOTE 1410 15 15 Managed Account 1000000 328 2013| short 9981 995 10 998 10 998 66
1546 046 046
DN USTSY NOTE Y46 15 14 Managed Account 1000000 426 2012| Short 100 98 1009 §% 1005 v 1006 7%
1546 310 138
DN USTSY NOTE X 1612 31 15 Managed Account s 1152013 Shor] 10518]  1051800[ 10474 14| 1048902
1546 2698 1488
DN US TSY NOTE 2000 11 30 13 Managed Account 1000000 118 2012] Short 101 §9 10188 101108 101175
1546 06~
DEO SOFTB ANK CORP UNSPONS ADR  |Managed Account 1000[ 17 2012] Shor] 1952 “§06 806 §9 31
1546 1128 1128
DEO SOFTB ANK CORP UNSPONS ADR  |Managed Account 10000[ 25 2012] short 1897 18973 189 73 1328
1546 3355 3358
DEO SOFTB ANK CORP UNSPONS ADR _ |Managed Account 6000 2012[ short 2016 12095 12095 330"
1546 1302 1302
DEO ACTIN ISION BLIZZARD INC Managed Account 14000 103 2012| Short [ 15756 15756 197 68
1546 4012 4012




ACTIVISION BLIZZARD INC [Managed Account 12000 2012 short 11 2% 13505 13505 169 01

1546 1396 3396
HUMAN A INC [Managed Account 1000 8 2013| Shor] S 299 49 20919 200 80

1546 869 869
L35 VEGAS SANDS CORPORATION [Managed Account 5000 2012 Short 3500 280 00 280 00 [

1546 14432 14432
WALTER ENERGY INC COM [Managed Account 3000 2013 Short W12 [FRRN [TSRN sIn

1546 6515 6515
SANDVIK AB SPONS ADR [Managed Account 15000 2012 Short 1186 018" 1918 0712

1546 1425 1425
USTSY NOTE 1412 15 15 [Managed Account 3000 000 2013 short 99 86 209579 299579 200718

1546 139 139
USTSY NOTE 166 30 13 [Managed Account ~ 000 000 2012 short 100 13 008" =008 ™" =001 80

1546 49° 497
USTSY NOTE™ 82 18 17 [Managed Account 1000 000 2013 short 10147 101465 101452 1015 82

1546 11 1%
FRANCO NE\ ADA CORP [Managed Account 6000 2012 Short EN BIsl NI 256 28

1546 654 “654
USTSY NOTE 166 30 13 [Managed Account 9000 000 2012 Short 10013 901128 901128 9004 54

1546 674 674
CHIPOTLE MENICAN GRILLINC _ [Managed Account 1000 2012 Short JRY JRY EJRY 360 09
com 1546
USTSY NOTE 5 64 30 18 [Managed Account =000 000 2013 Short 9975 698225 698215 6936

1546 45 9§ 1598
USTSY NOTE S 84 30 18 [Managed Account 2000 000 2013 short 9950 1990 08 1.990 08 198179

1546 §29 829
USTSY NOTE S 84 30 18 [Managed Account ~ 000 000 2013 short 9950 6965 30 6965 0| 692752

1546 -8
AMERISOURCEBERGEN C ORP [Managed Account 2000 2013 short 1500 %018 90 18 109 70

1546 1952 1952
PHILIP MORRIS INTL INC [Managed Account 1000 2012 Short 8362 8362 8362 9599

1546 123 123
ACTINISION BLIZZARD INC [Managed Account 6000 2012 Short 11 2% 62 6752 5910

1546 2188 2188
ACTINISION BLIZZARD INC [Managed Account 5000 2012 Short 108" 8693 8693 119 20

1546 3 3
RACKSPACE HOSTING INC COM__ [Managed Account 1000 2013 Short 605 605 <605 36 50

1546 1755 1755
ALLERGAN INC [Managed Account 3000 2012 short 91 8s 27654 BRI 20350

1546 1496 1496
CELGENE CORP [Managed Account 1000 2012 short 6V12 6V12 6312 1

1546 6000 60 00
SHIRE PLC ADR [Managed Account 2000 2012 short 9206 18411 18411 19353

1546 942 942
SHIRE PLC ADR [Managed Account 2000 2012 Short 8167 163 31 163 193 s2

1546 3018 3018
FNMA POOL AK1612 30001 01 2~ [Managed Account 9000 000 2013 Short 10 86 849494 §08200| 956 &4

1516 538 10| 12525
FNMA POOL AP~"88 30009 01 2~ [Managed Account 2000 000 2012] short 106 23 1985 33 193 18 190213

1546 8320 3508
FNMA POOL ABO1S9 212401 28 [Managed Account <000 000 2013] short 10466 2381 20519 <086 29

1546 146 52 11890
FNMA POOL AT2016 212501 28 [Managed Account 1000 000 2013 short 10473 104169 1041 69 1017 14

1546 2488 2455
RACKSPACE HOSTING INC COM [Managed Account 5000 2013 short 605 14844 14844 30736

1546 14108 14108
RACKSPACE HOSTING INC COM [Managed Account 6000 2013 short <706 IS IS 13052

1546 11183 11183
ACTINISION BLIZZARD INC [Managed Account =000 2012 Short 108" 760" 60 101 84

1546 25" 28t
XCTIN ISION BLIZZ ARD INC [Managed Account 1000 2013 Short 6 1154 3611 1614 <820

1546 1206 1206
EX\ON MOBIL CORP [Managed Account 2000 2012 Short [3 8619 176 38 176 % 18212

1546 sS4 sS4
DAHATSU MOTOR COLTD ADR _ |Managed Account 9000 22012| Shor] V2 3041 3041 3904

1546 960 960
U5 TSY NOTE 2000 11 30 13 [Managed Account 1000 000 2012 short 101 89 10188 1008 20 1008 86

1546 1001 0s-
USTSY NOTE 166 30 13 [Managed Account <000 000 2012 short 100 13 <006 27 <006 2” <000 "8

1546 S 49 S49
USTSY NOTEL ™86 30 15 [Managed Account <000 000 2012 short 104 3" 2838 S 148 88 160 04

1546 ST 44 1206
ACTIVISION BLIZZARD INC [Managed Account 21000 2013 short 1154 276 85 276 8% 31303

1546 4618 46 18
BLACKROCK INFLAT PROT BOND 1 [Managed Account TTES 2012 Short 1199 31838 31838 300 11

1546 2794 2794
BLACKROCK INFLAT PROT BOND I [Managed Account 0879 2012 Short 1 1073 1073 961

1546 109 109




BLACKROCK INFLAT PROTBOND I |Managed Account 953 1031 2012] Shor] 1232 11750 117 50 10462 ]
1546 12 8§ 1288

BLACKROCK INFLAT PROT BOND I |Managed Account 37s[ 1130 2012 Shor RN EERE 11678 36148 E
1546 4730 4730

BLACKROCK INFLAT PROT BOND I |Managed Account 31655 12212012 Short 1210 39513 3905 13 356 23 B
1546 36 90) 36 90

BLACKROCK INFLAT PROT BOND I |Managed Account 9598I| 12212012 Short 1210 11613 1161 v 105291 E
1546 106 46 108 46

BLACKROCK INFLAT PROT BOND I |Managed Account T3 12312012 Short 1207 1519 1849 16 81 E
1546 168 168

BLACKROCK INFLAT PROTBOND I |Managed Account 1s126] 430 2003 short 1209 18287 1828 16593 -
1546 1694 1694

BLACKROCK INFLAT PROTBOND I |Managed Account D ERNER ERR [FEN 26407 26407 26032 -
1546 1475 1475

HUM USTSY NOTE 1 210 15 14 Managed Account 1,000 000 412003 Shor 10043 100434 1003 69 100340 -
1546 094 029

HUN USTSY NOTEL 143 15 14 Managed Account 1000000 & 222012| Short 101 56 1015 5% 1007 18 1007 89 E
1546 " 66 0-1

ING USTSY NOTEX 1612 31 15 Managed Account 1000000 115 2013| short 10518 105180 104403 1036 12 E
1546 1368 s91

ING USTSY NOTEA 165 15 15 Managed Account 1000000 125 2012| Short 109 3% 109318 Tor: 1069 65 E
1546 283 259

ICE FMC TECHNOLOGIES INC Managed Account 1000 115 2013] Short 1567 1567 1567 638 E
1546 1071 1071

IBM NORTHERN TRUST CORP Managed Account s000] 6242013 Short ST1s 28578 28578 290 13 -
1546 438 438
[Short Term Total~ $ 224469 M [ S 215830 12 | s | s (995 1461

ELTNY BARRICK GOLD CORP Managed Account 6000] 11232011 Long Ty 1796 168 268 2073 E
1546 8043 8043

ABB\ BARRICK GOLD CORP Managed Account 3000[  121:2011] Long 1y sreo 157 80 157 80 10368 -
1546 s412 s412

ABB\ BARRICK GOLD CORP Managed Account 3000[  1222011] Long 1y srod 15312 15312 10368 -
1546 4944 4944

ACE ABBV IE INC COM Managed Account 10000 10 28 2011| Long] 142013 31301 -
1546 611” 611°

ATV ABBVIE INC COM Managed Account 3000[ 1212011 Long T4 2838 8513 8513 10317 E
1546 1804 1804

ATV CLIFFS NATURAL RESOURCES INC |Managed Account 1000] 3 :32009] Long T- 2013 1601 610Y 6103 [ E
1546 8721 8721

ey FHLMC 30G GOS671 5 1 2 8 01 38 Managed Account ===90| o101 0001 Long] 000 000 000 9 E
1546 000 000

AU SANOFI ADR Managed Account 10000[ 3232009 Long] B 278 80 27880 17954 -
1546 20074 20074

ALB ABBV IE INC COM Managed Account 10 000 2011] Long 2619 816" 18 35192 -
1546 208 208

ALB BHP BILLITON LTD Managed Account 1000]  x:s2011] Long 9308 3230 37230 30502 -
1546 [

AGN BHP BILLITON LTD Managed Account rooo| 282011 Long] 9156 9156 9156 628 -
1546 1831 1831

AEP KINROSS GOLD CORP NEW Managed Account 6000] 8122011 Long 1560 9V 58 9358 1 E
1546 36 46| 36 46

AEP RINROSS GOLD CORP NEW, Managed Account 13000 15 :011| Long] 1506 19573 1953 12376 SIS -
1546 T19” T19”

AEP KINROSS GOLD CORP NEW Managed Account 1000]  &122011] Long| 1497 1497 497 92 S11
1546 S48 S48

ANP KINROSS GOLD CORP NEW Managed Account 1000 Long] 16 59 16 59 16 %9 952 $102
1546 “o” “o”

AP KINROSS GOLD CORP NEW Managed Account 11000[ 1132011 Long] [FEN 160 22 160 22 10472 -
1546 55 50) 5550

AP KINROSS GOLD CORP NEW Managed Account <000 11152011 Long] 1402 010 010 4759 -
1546 2281 2281

ANP MERCK RGA 4 UNSPON ADR Managed Account §000[ 4272011 Long] R 26901 26901 328 -
1546 8 3% 8 3%

ANP URBAN OUTFITTERS INC Managed Account 6000 912011| Long] 2592 15551 155 51 5302 E
1546 97 51 9751

NP URBAN OUTFITTERS INC Managed Account §000|  111:012 Long] T o113 [CXIN) 33736 B
1546 14323 14323

ANP FNMA POOL "3 141512101 3¢ Managed Account 109 180[ 0101 0001| Long} 000 000 000 10918 E
1546 000 000

AP FNMA POOL "3569.4 51 29 01 38 Managed Account 107~00| o101 0001| Long] 000 000 000 10770 -
1546 000 000

ANP FNMA POOL 6868816121201 37 |Managed Account 320%[ o101 0001 Long} 000 000 000 3208 -
1546 000 000

AMP FNMA POOL 69027760009 01 3 |Managed Account §9030| 01010001 Long 000 000 000 §9 03 -
1546 000 000

AMP FNMA POOL AB02996 0002 01 3~ |Managed Account 345080[ 01010001 Long 000 000 000 34508 -
1546 000 000

ABC FNMA POOL AE04936 121001 0 |Managed Account 9660 01010001 Long] 000 000 000 5966 -
1546 000 000




ABC FNMA POOL AL1594 6000 01 40 |Managed Account 10570] o101 0001] Long] 000 000 000 105"
1546 000 000

ABC FNMA POOL AP™"68 30009 01 2°  |Managed Account 16020 01010001 Long] 000 000 000 1802
1546 000 000

ABC FNMA POOL AP™939 30009 01 27 |Managed Account 15860 01 010001| Long] 000 000 000 1586
1546 000 000

ABC FNMA POOL AQI1690 3000 11 01 2~ |Managed Account 1910|0101 0001 Long 000 000 000 191
1546 000 000

APH FNMA POOL AQ2099 3000 11 01 2~ |Managed Account 11560 01010001 Long] 000 000 000 1156
1546 000 000

APH FNMA POOL MA1246 3000 11 01 27 |Managed Account 12000[ 01010001 Long] 000 000 000 1200
1546 000 000

APH NOBLE CORP NEW Managed Account 1000] 1231 2010] Long 3576 14304 14304 15260
1546 956 956

BUD NOBLE CORP NEW Managed Account 1000]  x:s2011] Long 1VES 17541 17541 15260
1546 2281 2281

BUD NOBLE CORP NEW Managed Account T000[  323:011| Long 470 §910 §9.10 629
1546 1311 11

APA APPLE INC Managed Account 1000] 626 2009] Long} 14168 14168 141 68 15078
1546 309 10 309 10

APA APPLE INC Managed Account 1000 - 2009] Long] 166 32 166 32 166 32 1507
1546 26445 26445

APA CONOCOPHILLIPS Managed Account 1000]  <:72010] Long 3995 159 81 159 81 16
1546 8235 8235

AAPL CONOCOPHILLIPS Managed Account 3000 617 2010[ Long 4128 126 84 126 84 18162
1546 547§ 547§

AAPL FIFTH 3RD BANCORP OHIO Managed Account 25000] 1216 2010[ Long ['EN 350 13 390 13 30502
1546 4589 45 89

AAPL TIME W ARNER INC NEW Managed Account <000 10212011 Long] 6™ 17336 3% 25089
1546 R} R}

AAPL TIME W ARNER INC NEW Managed Account 1000] 1262012 Long 3799 15196 15196 20071
1546 4875 4875

ASH UNITEDHEALTH GP INC Managed Account <000 616 2011| Long] 1956 261 50
1546 3372 3372

ASH UNITEDHEALTH GP INC Managed Account 14000 §682011] Long 126 605 6" 605 6° “E8 19
1546 18252 18252

ASH UNITEDHEALTH GP INC Managed Account 1000 1116 2011| Long] 15y 15y EER) 629
1546 1106 1106

AUQ GREAT BASIN GOLD LTD Managed Account 6000 1030 2009 Long] 140 8128 8126 092
1546 80 36 80 36

AUQ GREAT BASIN GOLD LTD Managed Account 117000[ 11 24 2009] Long] 155 181 3% 181 3 185
1546 17950 179 50

AVP GREAT BASIN GOLD LTD Managed Account %6000[ 617 2010 Long] 182 10192 10192 088
1546 10104 10104

AP GREAT BASIN GOLD LTD Managed Account 1000 Long] T6” 150 22450 Y
1546 2231° 231

VP GREAT BASIN GOLD LTD Managed Account 161 000 T32011] Long T59 16964 16964 166
1546 466 78| 466 7§

AB\ GREAT BASIN GOLD LTD Managed Account 19 000 342011 Long} I63 126 80 126 80 0
1546 12803 12603

AB\ GREAT BASIN GOLD LTD Managed Account 96 000 472011 Long] 180 26863 26863 152
1546 26711 26711

AB\ GREAT BASIN GOLD LTD Managed Account 103000 4182011 Long] 184 261 18 261 18 163
1546 259 55 250 55

AB\ GREAT BASIN GOLD LTD Managed Account 39 000 662011] Long] 204 949 919 060
1546 889 689

BHP APPLE INC Managed Account 1000 2009] Long] 1201y 16632 166 32 166 32 F¥N
1546 286 15 286 15

BPRIN GOLDCORP INC Managed Account 1000 162012 Long] IS201y 408 176 3% 176 3 R
1546 3279 3279

BPRIN GOLDCORP INC Managed Account 1000] 1112012 Long TSI01Y o 17968 17968 R
1546 36 14 36 14

BPRIN NOBLE CORP NEW Managed Account T000[  323:011| Long IS0y 470 §910 §9.10 0 00
1546 940 940

BPRIN NOBLE CORP NEW Managed Account 3000 §42011] Long T52013 56 9768 9768 11999
1546 223 2131

BPRI\ DAITO TR CONSTR COLTD ADR  |Managed Account 4000] 311 2011] Long 2007 80 29 80 29 9012
1546 983 983

BPRI\ DAITO TR CONSTR COLTD ADR  |Managed Account s000[  vis 2011 Long] 70 1930 96 50 96 50 11264
1546 1614 1614

BPRI\ L\MH MOET HENNESSY LOUIS Managed Account 1000] 1216 2010] Long 3170 130 80 130 80 141 %0
\ UrTT 1546 10 50 10 50

BPRI\ L\MH MOET HENNESSY LOUIS Managed Account 14000 “1:2011] Long 700 3599 038" 038 19154
\ UITT 1546 933 931

BPRIN SANOFI ADR Managed Account 6000]  3:32009] Long B 16728 167 28 16676
1546 119 50 119 50

BPRIN CLIFFS NATURAL RESOURCES INC |Managed Account 2000[ 3232009 Long] 1601 3102 3oz 60 31
1546 2829 2629




BPRIN CLIFFS NATURAL RESOURCES INC [Managed Account 10000] 5252010 Long] 1990 199 01 199 01 301 5 - -
1546 197 46 197 46

BPRIN CLIFFS NATURAL RESOURCES INC |Managed Account <000 §42011] Long 5041 10205 10205 150 -~ E E
1546 25128 25128

BPRIN TOHNSON & JOHNSON Managed Account §000|  &11:010] Long] <8 5§ 16666 168 66 606 12 E E
1546 137 46 13" 46

BPRIN TEN A PHARMACEUTICALS ADR  [Managed Account <000 §9 2011 Long 36 38 191 89 191 89 19121 B B
1546 238 238

BPRIN FHLMC 30G GOS671 5 1 2 8 01 38 Managed Account “§900| 01010001 Long] 000 000 000 690 E E
1546 000 000

BPRI\ C BRE GROUP INC Managed Account 2000[ 6212011 Long] YRS 19 54 4954 4872 - -
1546 08| 082

BPRI\ C BRE GROUP INC Managed Account so00[  ~:12011] Long] 2366 116 29 11629 12179 - -
1546 350 350

BPRI\ AN ON PRODUCTS INC Managed Account 6000] 1216 2010] Long 2693 17358 17358 - -
1546 5065 5065

BPRIN AN ON PRODUCTS INC Managed Account 17000 - 18:011| Long] IR N ] ME 29 E E
1546 12325 12325

BPRIN AN ON PRODUCTS INC Managed Account 2000|1116 :011| Long] 1761 3o 52T 1097 E E
1546 s

BPRIN FNMA POOL "3 141512101 3¢ Managed Account 264730] 01010001 Long] 000 000 000 YR E E
1546 000 000

BPRIN FNMA POOL 35694 51 29 01 3¢ Managed Account 110080| 0101 0001| Long] 000 000 000 110 08 E E
1546 000 000

BPRIN FNMA POOL 6868816121201 37 |Managed Account 30870[ o101 0001] Long} 000 000 000 30 87 - -
1546 000 000

BPRI\ FNMA POOL AB02996 0002 01 3~ |Managed Account 14560 o101 0001] Long] 000 000 000 4456 - -
1546 000 000

BPRIN FNMA POOL AE04936 121001 0 |Managed Account 85030 01010001 Long 000 000 000 §50% - -
1546 000 000

BPRIN FNMA POOL AKI612 30001 01 - |Managed Account TsT110| 0101 0001| Long] 000 000 000 ST 11 E E
1546 000 000

BPRI\ FNMA POOL AK3906 3000 301 - |Managed Account 20120| 01010001 Long 000 000 000 2012 E E
1546 000 000

BPRIN FNMA POOL AL1594 6000 - 01 40 |Managed Account 327%0[ o101 0001| Long} 000 000 000 378 E E
1546 000 000

BPRIN FNMA POOL AP™"68 30009 01 2°  |Managed Account 16070 01010001 Long] 000 000 000 1807 E E
1546 000 000

BPRI\ FNMA POOL AP™939 30009 01 27 |Managed Account 14660 01010001 Long] 000 000 000 1466 - -
1546 000 000

BPRIN FNMA POOL AQ1690 3000 11 01 27 |Managed Account 4900] 01010001 Long 000 000 000 190 - -
1546 000 000

BPRI\ FNMA POOL 4Q2099 3000 11 01 27 |Managed Account 9-50] 01010001 Long 000 000 000 978 - -
1546 000 000

BPRIN FNMA POOL MA1246 3000 11 01 27 |Managed Account 2930|0101 0001 Long 000 000 000 BEX E E
1546 000 000

R FNMA POOL MALZ61 3000 12 01 2- |Managed Account <010[ 0101 0001| Long] 000 000 000 <01 E E
1546 000 000

B PETROFAC LTD LONDON UNSPON  |Managed Account 2000|411 :011| Long] 126" IR 25 1108 W S126
ADR 1546 126 126

B PETROFAC LTD LONDON UNSPON  [Managed Account §000[ 21011 Long] [ 9696 9696 96 31 - -
ADR 1546 062] 062

B KINROSS GOLD CORP NEW Managed Account §000[ 11152011 Long] 1402 11215 1r1s 6281 - -
1546 49 4 49 34

B\P KINROSS GOLD CORP NEW Managed Account 2000[ 1116 2011| Long] 1384 2768 2768 1570 - -
1546 1198 1198

B\P KINROSS GOLD CORP NEW Managed Account y000[ 1117 2011] Long) SR 3969 39 69 2yss - -
1546 1614 1614

B\P KINROSS GOLD CORP NEW Managed Account 2000 11222011 Long] 1278 2556 1556 1570 E E
1546 986 986

B\P NILINN INC Managed Account 6000]  2:%2010] Long 2561 15Y68 TSV 68 11094 E E
1546 6626 6626

B\P GILEAD SCIENCE Managed Account 2000[ 3232009 Long] 312013 1300 1601 1601 8576 E E
1546 3975 3975

B\P GILEAD SCIENCE Managed Account 2000[ 3232009 Long] 312013 1300 1601 1601 8576 E E
1546 3975 3975

BAK GILEAD SCIENCE Managed Account 2000[ 3232009 Long] y1o03 1voo 1601 4601 857" - -
1546 3976 3976

BAK GILEAD SCIENCE Managed Account 1000]  3232009] Long y1o03 1voo 0202 9102 sy - -
1546 951 951

BAK GILEAD SCIENCE Managed Account 1000 7 242009] Long] yizon| 12 12 212 1286 - -
1546 1876 1876

BTI NETAPP INC COM Managed Account 2000[ 127162010 Long] vy syss 10716 10716 67 50 - -
1546 39 66 3966

|BTI NETAPP INC COM Managed Account 2000 2011[ Long] Y1013 5339 106 6 106 & 6" 50 E E
1546 39 28 39 28

BSYBY HUNTSM AN CORP Managed Account 9000 262012 Long yE2013 1376 12V8d [BE 1yer E E
1546 1978 1978




CIES HUNTSM AN CORP Managed Account rooo] 142012 Long] v 1204 1204 1201 1929
1546 635 635
CTES SOUTHWESTERN ENERGY Managed Account 1000|520 :010[ Long] 382013 V363 3363 3163 31
COMPANY 1546 378 38
CTES D AITO TR CONSTR COLTD ADR _ |Managed Account ~000| 318 :011| Long] 1930 13510 135 10 14693
1546 1183 1183
Y NOBLE CORP NEW Managed Account 1000 §42011] Long 3156 3156 3156 35T
1546 116 316
Y NOBLE CORP NEW Managed Account 2000|1116 :011| Long] AT I8y 18 T
1546 339 139
AT PEABODY ENERGY CORP Managed Account 6000] 1010 2011] Long 3643 21861 21861 12999
1546 8662 8662
AT PEABODY ENERGY CORP Managed Account 1ooo[ 10252011 Long] 3694 3694 3601 216"
1546 172"
AT PEABODY ENERGY CORP Managed Account 3000[ 1025 2011] Long 3694 116 81 116 81 6500
1546 s181 S181
AT PEABODY ENERGY CORP Managed Account 2000[ 118011 Long] ER 8613 5643 EERN
1546 4310 4310
AT PEABODY ENERGY CORP Managed Account 3000[ 1162011 Long ER 12964 12964 6500
1546 6464 6464
AT PEABODY ENERGY CORP Managed Account 1000[ 118 2011] Long] ER ER R e
1546 2154 2154
AT BRITISH AMER TOB SPON ADR Managed Account 1000]  3:32009] Long 1622 16488 164 68
1546 23746 23746
AT BRITISH AMER TOB SPON ADR Managed Account 1000[ 1216 2010] Long] 564 564 “56d 105 5§
1546 29094 2904
(BG ORICA LTD UNSPON ADR Managed Account 2o00[ 227012 Long] 2636 673 5673 <0 21
1546 652 652
CELG [ THE MOSAIC CO (HLDG COJNEW  [Managed Account 2000 68 2011| Long] 6607 D [T 12408
1546 8§09 §09
CELG APACHE CORP Managed Account 1000] 914 2010] Long] 9590 9590 9590 RS
1546 2138 2138
CELG APACHE CORP Managed Account 1000 252011 Long| [EH [EH [N TAs
1546 46 90 46 90
CELG APACHE CORP Managed Account 2000 §42011] Long TS IR IR 14903
1546 3l MY
MG AMERIC AN ELECTRIC POWER CO_ |Managed Account 1000|1216 2010] Long 388 Vs Ty s 190 22
1546 1670 4670
CLF AMERIC AN ELECTRIC POWER O [Managed Account 3000 542011 Long 36 37 109 10 109 10 1416
1546 338t 338t
CLF AMERIC AN ELECTRIC POWER O [Managed Account 2000[ 1021 2011[ Long] 39 08 N “E1° 9511
1546 1604 1694
CLF CENTURY LINK INC Managed Account 13000 2142012 Long] 360 48675 486 7S 45577
1546 3298 3108
CLF EX\ON MOBIL CORP Managed Account 2000 Long] 6516 130 32 130 32 A
1546 4710 4710
CLF EXAON MOBIL CORP Managed Account 3000 912009] Long] 68 30 20516 20516 266 14
1546 6098 6098
CLF FNMA POOL "3 141512101 3¢ Managed Account 219350] 0101 0001] Long] 000 000 000 1938
1546 000 000
[CME FNMA POOL "3569.4 51 29 01 38 Managed Account 80 140] 01010001 Long] 000 000 000 0 14
1546 000 000
[CME FNMA POOL 6868816121201 37 |Managed Account 29300[ 01010001 Long 000 000 000 2930
1546 000 000
[CME FNMA POOL AE04936 121001 0 |Managed Account 65140 o101 0001| Long] 000 000 000 65 14
1546 000 000
CME FNMA POOL AE™S4" 3121001 25 |Managed Account 200570 0101 0001] Long 000 000 000 200 57
1546 000 000
CEO FNMA POOL AKI612 30001 01 - |Managed Account 95060 01010001 Long] 000 000 000 5506
1546 000 000
CEO FNMA POOL AR 3906 3000 3 01 - |Managed Account 20 60| 0101 0001] Long] 000 000 000 20 58
1546 000 000
CEO FNMA POOL AR49491000 301 42 |Managed Account S1530[ 01010001 Long] 000 000 000 I
1546 000 000
CIE FNMA POOL AP™"68 30009 01 2°  |Managed Account 16120 01010001 Long] 000 000 000 1812
1546 000 000
RO FNMA POOL AP™939 30009 01 2 [Managed Account 15110[ 01010001 Long] 000 000 000 1511
1546 000 000
CMCSA FNMA POOL AQ1690 3000 11 01 27 |Managed Account 4910] o101 0001 Long 000 000 000 491
1546 000 000
CMCSA FNMA POOL 4Q2099 3000 11 01 27 |Managed Account §910[ 01010001 Long] 000 000 000 891
1546 000 000
CMCSA FNMA POOL MA1246 3000 11 01 27 |Managed Account 100%|[ o1 010001 Long] 000 000 000 1003
1546 000 000
COP FNMA POOL MALZ61 3000 12 01 2- |Managed Account <-80| 0101 0001| Long] 000 000 000 <8
1546 000 000
COP GOOGLE INC CL A Managed Account 1000] 127 2010] Long] 710 710 G710 50742
1546 o 2703




Con TOHNSON & JOHNSON Managed Account §000] 1216 :010] Long] BYE 19960 199 60 637 52

1546 13792 13792
Con TOHNSON & JOHNSON [Managed Account 3000[ 6162011 Long 6626 196 65 196 85 39007

1546 4022 4022
CCT TPMORGAN CHASE & CO Managed Account 12000 3232009 Long] 2609 31306 31306 EE6

1546 265 80 265 80
CCT PACCAR INC Managed Account <000  :142012| Long] 1307 RN HERY 236 21

1546 3091 3091
CCT PACCAR INC Managed Account 1000]  2:3:012] Long 1565 18259 18259 19700

1546 1441 1441
[ ROGERS COMM INC CL B (BC) Managed Account 6000 532010 Long] 36 4 20138 20138 395 16

1546 102 81 102 81
[ ROGERS COMM INC CL B (BC) Managed Account 1ooo] 128 2010] Long] 366 3166 3166 1939

1546 1473 1473
[ ROGERS COMM INC CL B (BC) Managed Account 1ooo[ 11162011 Long] 3623 3623 3623 1939

1546 1316 1316
CMI UNILEN ER N\ NY SHNEW Managed Account 12000 962011 Long] D 390 10 390 10 389 22

1546 9912 9912
CMI UNILEN ER N\ NY SHNEW Managed Account 3000 §42011] Long 3196 G CEG 1220

1546 2643 2643
CMI CBRE GROUP INC Managed Account 6000] - :1:011] Long 12003 2366 14194 4194 146 86

1546 492 492
S CBRE GROUP INC Managed Account 1000 §12011] Long J12003 188 N I18S EES

1546 263 263
DHTMY ING GROEP N\ ADR Managed Account 16000 12716 2010 Long] 412013 989 156 24 156 4 1371

1546 4453 4453
DHTMY ING GROEP N\ ADR Managed Account 19000 5272011 Long] 1200 1o 98519 65 19 34823

1546 236 9| 23696
DHTMY ING GROEP N\ ADR Managed Account 9000[ 10132011 Long 412013 s 14 v T3 6396

1546 928 928
DITFY GILEAD SCIENCE Managed Account 1000 - 242009] Long] 19003 A1 12 A1 a842

1546 240 2430
DTEGY CME GROUP INC Managed Account 1000 98 2009| Long] S90d HCRS 210 3708

1546 1728 1728
DVN CME GROUP INC Managed Account 1000] &30 2010] Long <018 20191 20191 708

1546 35 14 3514
DD EX\ON MOBIL CORP Managed Account 1000] - 13:010] Long XN IV 80 3780 317 68

1546 10979 10979
E NATL GRID TRANSCOPLC ADS Managed Account 6000 99 2010[ Long] 1356 26136 26136 362 40

1546 10104 10104
E NATL GRID TRANSCOPLC ADS Managed Account 1000[ 1216 2010] Long] N N 3 6040

1546 1663 1663
Esy NATL GRID TRANSCOPLC ADS Managed Account §000[ 1262012 Long] 1696 39164 301 64 48321

1546 915~ 915~
ESv OCCIDENTAL PETROLEUM CORP DEManaged Account 1000|917 2009] Long] 91% 91% 9 1% 931

1546 016 016
EOG OCCIDENTAL PETROLEUM C ORP DEManaged Account T000[ 91- 2009] Long] 1% 1% 9 1% o1

1546 016 016
EOG OCCIDENTAL PETROLEUM CORP DEManaged Account 1000] 917 2009] Long} 91% 91% 9 1% 90

1546 015 015
EL PFIZER INC Managed Account 19000 3232009 Long] 1402 266 3 266 M <86 94

1546 320 60 320 60
EL \ ERTE\ PHARMACEUTIC ALS, Managed Account 1000] 1312012 Long 36 00 15200 15200 31907

1546 17" 0" 17" 0"
E\PGY W ALTER ENERGY INC COM Managed Account 7000 10122010] Long} §303 335y BERE 6963

1546 266 10 266 10
\OM W ALTER ENERGY INC COM Managed Account rooo[ 132011 Long] 11421 11421 11421 1741

1546 96 80 96 80
NOM W ALTER ENERGY INC COM Managed Account 6000 §42011] Long T4 ERT] ERRT] 1044

1546 368 00 368 00
NOM W ALTER ENERGY INC COM Managed Account 3000[ 4162012 Long 6320 169 59 189 59 sIi

1546 13737 13737
NOM NATIONAL OILWELL \ ARCO INC_[Managed Account 3000[  3232000] Long) 371 9813 9 13 19193

1546 96 80 96 80
NOM APACHE CORP Managed Account 1000 §42011] Long 111 30 111 30 111 %0 7063

1546 106" 406~
\OM APACHE CORP Managed Account 2000 882011 Long 10309 206 18 206 16 141 26

1546 6492 6492
\OM APACHE CORP Managed Account 2000[ 2162012 Long] 106 8% 1370 2370 412"

1546 L Ty
\OM SANDVIR AB SPONS ADR Managed Account 25000] 4182012 Long 1369 Y MV 34521

1546 284 284
FDO FNMA POOL "3141 512101 38 Managed Account 250 130] 0101 0001] Long 000 000 000 250 13

1546 000 000
FANUY FNMA POOL - 35694 5 1 29 01 3+ Managed Account §16%0| 01010001 Long 000 000 000 §1 63

1546 000 000
FANUY FNMA POOL 6666816121201 37 |Managed Account 26310] 01010001 Long] 000 000 000 2631

1546 000 000




FNMA POOL AE04936 1210 01 9 [Managed Account ~0610] o101 0001] Long] 000 000 000 ~061
1546 000 000

FNMA POOL AE517 31210 01 25 [Managed Account 148 250[ 01 010001[ Long} 000 000 000 148 2%
1546 000 000

FNMA POOL AKIGIZ 30001 01 2-  [Managed Account ~0200[ 0101 0001[ Long] 000 000 000 7020
1546 000 000

FITB FNMA POOL AK1906 3000 3 01 - [Managed Account 19790 01 010001 Long] 000 000 000 1979
1546 000 000

FQ\LF FNMA POOL AK4949 4000 3 01 12 [Managed Account 3760|0101 0001[ Long] 000 000 000 376
1546 000 000

FQ\LF FNMA POOL AP™"88 0009 01 2~ [Managed Account 18 150| o1 010001] Long] 000 000 000 1818
1546 000 000

FQ\LF FNMA POOL AP7939 30009 01 2~ [Managed Account 15300] 01010001 Long 000 000 000 1530
1546 000 000

FT1 FNMA POOL AQ1690 3000 1101 2° [Managed Account 1990 o101 0001 Long] 000 000 000 199
1546 000 000

FNMA POOL AQ2099 3000 1101 2°[Managed Account 5900] 0101 0001[ Long] 000 000 000 590
1546 000 000

FNMA POOL MAT246 3000 11 01 2°[Managed Account 19270[ 01010001 Long 000 000 000 192
1546 000 000

FNMA POOL MATXS1 3000 12 01 2° [Managed Account 50%0| 0101 0001] Long 000 000 000 08
1546 000 000

CANON INC ADR NEW Managed Account T000[ 3232009 Long] 5 1904 <808 <808 062
1546 1154 1154

CANON INC ADR NEW [Managed Account 18000[ 1216 2010 Long] S0 1946 890 28 590 28 635 5
1546 2547 25473

PEPSICO INC NC [Managed Account 1000|  5212009] Long] 5130 10261 10261 16545
1546 6281 6281

PROCTER & GAMBLE [Managed Account 3000 Long] st 0 15218 1218 nrod
1546 "9 89 "9 89

PROCTER & GAMBLE Managed Account 000 22009 Long] ST sl 15641 861 38673
1546 130 % 1o %

CME GROUP INC Managed Account 1000]  #302010] Long S82003 %048 018 018 60 51
1546 1003 1003

CME GROUP INC Managed Account 5000|  1142010] Long S82013| 696 10182 9182 301
1546 il il

NIKE INC B Managed Account 000 112010[ Long| S82003 8 1610° 16107 319 59
1546 1555 1555

BRITISH SkY BRDCSTG GRPPLC  [Managed Account 1000|410 2012 Long 4146 4146 4116 1972
1546 826 826

BRITISH SkY BRDCSTG GRPPLC  [Managed Account =000|  s112012| Long] 1166 M5O 3150 ME 06
1546 de s

(\'5 CAREMARK CORP [Managed Account 1000 692010[ Long 079 N 1231 o041
1546 1 1

(\'5 CAREMARK CORP Managed Account 5000| 61" 2010[ Long 9 15896 15896 300 51
1546 141 55 141 55

EXO\ON MOBIL CORP Managed Account Y000[ - 132010 Long] EEN 542 T8 42 I
1546 o4y 9432

EXO\ON MOBIL CORP Managed Account 1000[ 1216 2010[ Long] NES 14391 11391 181 83
1546 ) 89

EXO\ON MOBIL CORP [Managed Account 1000 542011 Long] 190 190 190 9091
1546 1601 1601

MERCK & COINC NEW COM [Managed Account 5000  3232009] Long] S BTR BTR V390
116 15512 15512

MERCK & COINC NEW COM [Managed Account v000[ 8232010 Long] o8 10495 10495 14021
1546 3526 3526

MERCK & COINC NEW COM [Managed Account 1000 1216 2010] Long 36 69 36 69 3669 1671
1546 1005 1005

PFIZER INC Managed Account 11000[  3232009] Long] 1102 196 2% 196 2% 156
1546 21631 21631

PHILIP MORRIS INTL INC Managed Account <000] 112012 Long B 919 1919 180 00
1546 5081 5081

FANUC CORPORATION UNSP ADR _[Managed Account 11000[ 1216 2010[ Long TR 692 69X 366 1%
1546 1953 1953

FANUC CORPORATION UNSP ADR _[Managed Account 6000 11292011 Long] 1690 161 38 1618 157 0%
1546 433 433

GOOGLEINC (L 4 [Managed Account 1000 82010 Long] AT AT RN 910 33
1546 45896 45896

NETAPP INC COM [Managed Account vo00[ 2172011 Long] 130 160 18 160 18 11363
1546 46 55 46 55

NETAPP INC COM [Managed Account 5000 242011 Long] 5068 40542 10542 0301
1546 102 41 102 41

NETAPP INC COM [Managed Account 6000[  3112011[ Long] 186 ISR %1 TS
1546 59 89| S9 89

NETAPP INC COM Managed Account T000] 1013 2011] Long 3 89 3 89 38 80 B
1546 101 101

NETAPP INC COM Managed Account 7000 11162011 Long] 1001 11y62
1546 912 912




FNMA POOL “3S141 51 21 01 35 [Managed Account 254910] o1 01 0001] Long] 000 000 000 25491

1546 000 000
FNMA POOL - 35894 51 29 01 35 [Managed Account 68980 0101 0001| Long] 000 000 000 6898

1546 000 000
FNMA POOL 88888161 21201 3-  [Managed Account 31400 01010001 Long] 000 000 000 340

1546 000 000
FNMA POOL AB3251312- 01 26 [Managed Account 9990| 01010001 Long} 000 000 000 999

1546 000 000
FNMA POOL AB8§90 30004 01 28 [Managed Account <ss0| o1 010001] Long] 000 000 000 S 58

1546 000 000
FNMA POOL ABO1S9 212401 28 [Managed Account 26 390[ 01010001 Long} 000 000 000 269

1546 000 000
FNMA POOL AF04936 1210 01 %9 [Managed Account 1960 01010001 Long} 000 000 000 196

1546 000 000
FNMA POOL AE"S47 31210 01 25 [Managed Account 83770 01010001 Long} 000 000 000 8377

1546 000 000
FNMA POOL AK1612 3000101 - [Managed Account 113610 0101 0001| Long] 000 000 000 11361

1546 000 000
FNMA POOL AK1906 3000 3 01 2-  [Managed Account 2085 01010001] Long} 000 000 000 2085

1546 000 000
FNMA POOL AR49194000 3 01 412 [Managed Account =3220[ o1 010001 Long} 000 000 000 B

1546 000 000
FNMA POOL AP~"88 30009 01 2~ [Managed Account 16 20| 01 01 0001| Long] 000 000 000 18 4

1546 000 000
FNMA POOL AP7939 3000901 27 [Managed Account 15350] o1 01 0001 Long 000 000 000 1538

1546 000 000
FNM A POOL Q1690 3000 11 01 2™ [Managed Account <020 o101 0001] Long] 000 000 000 so0:

1546 000 000
FNM A POOL 4Q2099 3000 11 01 2™ [Managed Account 10990[ o1 01 0001[ Long] 000 000 000 1099

1546 000 000
FNMA POOL MA1246 3000 11 01 2~ [Managed Account 9§80 01010001 Long} 000 000 000 988

1546 000 000
FNMA POOL MAI281 3000 12 01 2~ [Managed Account ~0%0| o1 010001| Long] 000 000 000 o8

1546 000 000
CROWN CASTLE INTL [Managed Account §000] 3232009 Long 2019 16390 16390 3

1546 409 34 409 34
10Y GLOBAL INC [Managed Account 3000 312010[ Long] T8 15517 15517 165 8%

1546 1038 1038
CROWN CASTLE INTL [Managed Account 9000[  3232009] Long} 63003 049 18130 164 %0 6V 2"

1546 452 88 452 88
EX\ON MOBIL CORP [Managed Account 1000 842011 Long] 6y 400 190 190 9107

1546 161° 161°
EX\ON MOBIL CORP [Managed Account 1ooo| 418 2012] Long] 6yo0|  sssd 8584 8584 9107

1546 s sy
TARGET CORPORATION [Managed Account 1000|1216 2010] Long] 6yl so1r 912 o1 086

1516 1174 1174
TARGET CORPORATION [Managed Account 3000  2232011] Long] 6310013 s0s: 515 151 5 IS

1546 6100 6100
U'SBANCORP COM NEW, [Managed Account 20000 882011 Long] 6y 60 15199 15199 0368

1546 25166 25166
MARRIOTTINTL INC NEW (L A [Managed Account 6000 852011 Long] 6aon| 166 64 166 64 246 26

1546 “962 T962
CROWN CASTLE INTL [Managed Account 2000 3232009 Long 652003 049 1098 1098 13§99

1546 9801 9801
CROWN CASTLE INTL [Managed Account <000 1216 2010] Long] 6500 417 208 7S 20875 MR

1546 13§73 13§73
CROWN CASTLE INTL [Managed Account 1000 1031 2011 Long] 6500 4170 4170 4170 69 49

1546 9
10Y GLOBAL INC [Managed Account 3000 312010[ Long] 6003 s1s: 15517 15517 160 27

1546 480 480
PRAN AIR INC [Managed Account 1000|323 2009] Long] 6~ 003  652% 6512 [ 11402

1516 48 80 48 80
SCHLUMBERGER LTD [Managed Account 1000 81 2010[ Long] 6303 6303 6303 36

1546 1023 1023
SCHLUMBERGER LTD [Managed Account 3000 81 2010[ Long] 6103 18907 16907 21981

1516 30 4 3074
AMERIC AN EXPRESS CO [Managed Account 1000 2011 Long] 82 82 1482 T3S

1546 2843 2843
AMERIC AN EXPRESS CO [Managed Account 1000 272011 Long] 82 82 1482 T3S

1546 2843 2843
AMERIC AN EXPRESS CO [Managed Account 2000 = 2011[ Long] 82 8965 8965 146 48

1546 6 83 6 83
AMERIC AN EXPRESS CO [Managed Account yo0o[  v2s011] Long) Y 13570 13570 21971

1546 8404 8404
KINROSS GOLD CORP NEW [Managed Account 36000 % 242012 Long] 8 3s 3006 300 6 HERN

1546 8744 8744
KINROSS GOLD CORP NEW [Managed Account 31000 612012 Long 85" ETRY EIRY 20147

1546 89 86 89 86




10Y GLOBAL INC Managed Account 1000 §42011] Long] §312 3248 W28 208 66 ]
1546 12362 12362

10Y GLOBAL INC Managed Account 1000 &4 2011 Long] VB VB Vel 221 E
1546 2161 2161

10Y GLOBAL INC Managed Account T000[ V16012 Long] K 15966 15966 10403 E
1546 5523 S5

APPLE INC Managed Account 1000 2009] Long] 166 32 166 32 166 32 nrn E
1546 26590 26590

COMCAST CORP(NEW) CLASS 4 |Managed Account <000 426 2011| Long] KR 12776 12776 20268 E
1546 "9 T492

COMCAST CORP(NEW) (LASS 4 |Managed Account 2000 882011 Long 2119 4138 4238 §10° -
1546 3869 3669

COMCAST CORP(NEW) (LASS 4 |Managed Account 6000] 4262011 Long 2684 16106 16106 32 53302
1546 8215 8215

FOSTER WHEELER AG COM Managed Account <000 152011 Long] B 17302 [ CH -
1546 s1s2 S1s2

FREEPORT MCMORAN CPSGLD  |Managed Account T000| - 26 :010[ Long] 3530 3530 3539 2051 -
1546 S 88 S 88

FREEPORT MCMORAN CPSGLD  |Managed Account 3000[ - 26 2010] Long 3539 106 16 106 16 86 56 E
1546 1760 1760

FREEPORT MCMORAN CPSGLD  |Managed Account 2000[ - 26:010 Long] 3539 0" 0" 904 B
1546 17y 1oy

FREEPORT MCMORAN CPSGLD  |Managed Account 2000[ - 26:010 Long] 3539 KRG G 5904 E
1546 1174 1174

FREEPORT MCMORAN CPSGLD  |Managed Account 3000[ " 262010] Long 3539 106 16 106 16 86 56 -
1546 17 60| 1760

INTL BUSINESS MACHINES CORP  |Managed Account 1000|  3232:000] Long] 96 39 96 39 96 %9 20499 B
1546 106 60 106 60

MCDERMOTT INTERN ATIONAL INC [Managed Account 6000 Long] s 1390” 1390 (XS} -
1546 8484 8484

MCDERMOTT INTERN ATIONAL INC [Managed Account 26000 §42011] Long [ER 11356 113 56 25308 -
1546 160 48 160 48

MCDERMOTT INTERN ATIONAL INC [Managed Account 5000 52011 Long 1429 [FERE [FERY ! B
1546 4202 4202

MCDERMOTT INTERN ATIONAL INC [Managed Account 26000 6302011 Long) 1406 393 59 393 9 2530 B
1546 140 52 140 52

MONDELEZ INTL INC COM Managed Account §000[ 3232009 Long] [EEH 11642 116 42 364 -
1546 12722

(OCCIDENTAL PETROLEUM CORP DEManaged Account 1000[ 12232009] Long] s245 s245 8245 917 -
1546 102" 102"

(OCCIDENTAL PETROLEUM CORP DEManaged Account 1000[ 12232009] Long] s245 s245 815 917 -
1546 102" 102"

(OCCIDENTAL PETROLEUM CORP DEManaged Account 1000[ 917 2009] Long] 91 91 9 1% 9171 -
1546 1356 1356

STATE STREET CORP Managed Account 3000[ 1112012 Long 1300 12900 12900 20206 E
1546 “306 7306

TARGET CORPORATION Managed Account 3000[ 2232011 Long 052 TS5~ 151 5 10 0 E
1546 SE73 SE73

TARGET CORPORATION Managed Account 3000[ 2282012 Long 563 166 §9 166 89 210 30 E
1546 4341 4341

TARGET CORPORATION Managed Account 2000 612012| Long] 736 147 1472 140 21 -
1546 2549 2549

W ALT DISNEY COHLDG CO Managed Account <000 1216 2010] Long] 30" 185 3% 185 3% 32699 -
1546 14164 14164

W ALT DISNEY COHLDG CO Managed Account 1000 6162011 Long] 3802 3802 3802 6540 -
1546 2% 2738

(S TENERGY SERNICES INC Managed Account 1000 232012 Long 1720 66 80 68 80 68 -
1546 - 68 68

CSTENERGY SERN ICES INC Managed Account 2000|1001z Long] 1519 36 98 36 98 36 2 B
1546 126 126

ORACLE CORP Managed Account 1000 516 2009] Long] 159 159 1879 30 H E
1546 1165 1165

ORACLE CORP Managed Account 15000 10 12 2009 Long] 2069 310 29 310 29 15667 E
1546 146 36 146 38

BLACKROCK INFLAT PROT BOND I |Managed Account 6229262 3232009] Longl 1028  6401059] 640109 6833500 E
1546 432441 432441

BLACKROCK INFLAT PROTBOND I |Managed Account 60213 & 312000] Long] 1049 2580 B 592" -
1546 33 38 33 38

BLACKROCK INFLAT PROTBOND I |Managed Account 2546|930 2009 Long] 106" 16 1716 Y -
1546 0" 0~

BLACKROCK INFLAT PROTBOND I |Managed Account 17494 1030 2009 Long] 1078 186 60 186 60 19101 -
1546 331 331

BLACKROCK INFLAT PROTBOND I |Managed Account 1453 1130 2009 Long] 1103 160 31 160 31 15913 -
1546 091 091

BLACKRROCK INFLAT PROT BOND I |Managed Account T80 Long] 10 61 326 3126 T3 B
1546 04" 04"

BLACKROCK INFLAT PROT BOND I |Managed Account 29877 12:22009] Long 10 61 17076 076 636 E
1546 411 411




BLACKROCK INFLAT PROT BOND I [Managed Account 14998] 1231 2009 Long] 10 80 16199 16199 16453
1546 1 154
BLACKROCK INFLAT PROT BOND I [Managed Account 12304 1292010 Long} 1004 13562 13562 13596
1546 oM oM
BLACKROCK INFLAT PROT BOND I [Managed Account 0460[ 226 2010] Long] 1085 199 199 08
1546 006 006
BLACKROCK INFLAT PROT BOND I [Managed Account 20679 3312010 Long] 1083 1308 1108 12685
1546 28
BLACKROCK INFLAT PROT BOND I [Managed Account “63[ 4302010 Long] 1105 5139 5439 §1°6
1546 069 063
BLACKROCK INFLAT PROT BOND I [Managed Account w76| 5 282010] Long 1102 [3FE 4253
1516 208 205
BLACKROCK INFLAT PROT BOND I [Managed Account 19964 630 2010] Long} IR 2228 2208 21901
1546 32° 32°
BLACKROCK INFLAT PROT BOND I [Managed Account =30 2010 Long] i 138 20 138 20 136 20
1546 191 191
BLACKROCK INFLAT PROT BOND I [Managed Account 035 831 2010] Long 1119 103 103 3oz
1546 o011 o011
BLACKROCK INFLAT PROT BOND I [Managed Account 14193 10 29 2010] Long} 1165 165 1 1651 15570
1546 963 963
BLACKROCK INFLAT PROT BOND I [Managed Account 8635|1130 2010] Long] s 98 84 98 &4 o1
1516 411 411
FeiT BLACKROCK INFLAT PROT BOND I [Managed Account 100 %[ 1216 2010 Long] [ d49s2 R IO
1516 6561 6561
B BLACKROCK INFLAT PROT BOND I [Managed Account 264505 12222010] Long] 10 86 Ve ey 200261
1546 2878 2878
FO\ BLACKROCK INFLAT PROT BOND I [Managed Account 1200] 12222010 Long 10 86 TR A “8106
1546 | bt
FO\ BLACKROCK INFLAT PROT BOND I [Managed Account 157071231 2010] Long} 10 80 17108 17108 17231
1546 ) 123
FO\ BLACKROCK INFLAT PROT BOND I [Managed Account 830 131 2011] Long 108 9191 9101 95
1546 0586 086
FO\ BLACKROCK INFLAT PROT BOND I [Managed Account 19606 228 :2011| Long} 1097 611 611 2160
1546 004 004
FO\ BLACKROCK INFLAT PROT BOND I [Managed Account 16525 y312011] Long 1103 1331 1331 <10 %
1546 293 293
GE BLACKROCK INFLAT PROT BOND I [Managed Account sy 4202001 Long 1120 0238 0238 19186
1516 1052 1052
GE BLACKROCK INFLAT PROT BOND I [Managed Account 85973 <1 2011] Long] it 08517 05547 oIz
1546 12 3¢ 12 3¢
GNGBY BLACKROCK INFLAT PROT BOND I [Managed Account 21 630 2011] Long] 111 691 73 69173 68278
1546 895 895
GNGBY BLACKROCK INFLAT PROT BOND I [Managed Account 48120 " 202011 Long 145 5092 5092 <2708
1546 2204 2204
GNGBY BLACKROCK INFLAT PROT BOND I [Managed Account T47s[ & 312011 Long] 113 1701 1701 16 18
1546 08} 083
GNGBY BLACKROCK INFLAT PROT BOND 1 [Managed Account “661[ 930 2011] Long] 1149 8603 8803 810
1546 396 396
oD BLACKROCK INFLAT PROT BOND I [Managed Account 24206 1031 2011] Long] 1169 28104 5204 2655
1516 1”40 1" 40
oD BLACKROCK INFLAT PROT BOND I [Managed Account 16y [ 1130 2011] Long} -2 150 81 150 81 149 60
1546 1021 1021
oD BLACKROCK INFLAT PROT BOND I [Managed Account 0386|1221 2011 Long 13 16198 16198 13206
1546 2992 2992
oD BLACKROCK INFLAT PROT BOND I [Managed Account 0467 1230 2011 Long] 1161 Sa2 Sz S12
1546 030 030
oD BLACKROCK INFLAT PROT BOND I [Managed Account 18032 4302012 Long} 1199 216 20 21620 197 81
1546 18 39) 1839
oD BLACKROCK INFLAT PROT BOND I [Managed Account 63379 <31 2012| Long 1206 “613% 6138 695 17
1546 6908 6908
GG [SHARES BARCLAY S TIPS BD FD [Managed Account 170000 1216 2010 Long] 106 28| 1995000] 1995000 <1802 3
1546 18523 1852 3
s PIMCO TOTAL RETURN P Managed Account 1604667 3232000] Long] 1007 472 s39[  4T2Te0[ 1999820
1546 pRSY | pRSY |
s UTILITIES SEL SECT SPDR FUND  [Managed Account 2700000 10 3 2011[ Long] o[ ssodtas| s8ed 2| 9912067
1546 10189 42 10189 42
S \ ANGUARD TOTAL BOND MARKET[Managed Account <50000[  3232000] Long] R MY
1546 174229 174220
GooG FNMA POOL "3 141512101 35 [Managed Account 246820 o101 0001| Long] 000 000 000 6 82
1546 000 000
GooG FNMA POOL “354035000 4 01 35 [Managed Account 13730 o101 0001] Long 000 000 000 [FERE)
1546 000 000
GBGLF FNMA POOL "35804 512001 35 [Managed Account 97 000[ 0101 0001] Long] 000 000 000 9700
1546 000 000
GBGLF FNM POOL 88888161 212 01 3~ [Managed Account 3730 0101 0001] Long] 000 000 000
1546 000 000
GBGLF FNM3 POOL AB3X4 3127 01 26 [Managed Account 10 3°0| 0101 0001| Long} 000 000 000 0%
1546 000 000




[(GBGLF FNMA POOL ABE§90 30004 01 26 |Managed Account 11700] o1 010001 Long] 000 000 000 1170

1546 000 000
GBGLF FNMA POOL AE04936 1 210 01 % |Managed Account §14°0] 01010001 Long] 000 000 000 XN

1546 000 000
GBGLF FNMA POOL AE-S4" 31210 01 25 |Managed Account 175970| o1 01 0001| Long] 000 000 000 17597

1546 000 000
GBGLF FNMA POOL AK3906 3000 301 - |Managed Account 20920] 01010001 Long] 000 000 000 2092

1546 000 000
GBGLF FNMA POOL AR49491000 301 42 |Managed Account §11°0] 01010001 Long 000 000 000 817

1546 000 000
GBGLF FNMA POOL AP™768 0009 01 27 |Managed Account 9060] 01010001 Long 000 000 000 906

1546 000 000
AL FNMA POOL AP™939 30009 01 27 |Managed Account 16090 0101 0001| Long] 000 000 000 1609

1546 000 000
HAL FNMA POOL AQ1690 3000 11 01 27 |Managed Account 9x0%| o101 0001| Long] 000 000 000 9203

1546 000 000
FAL FNMA POOL AQ2099 3000 11 01 2~ |Managed Account 15100 0101 0001| Long] 000 000 000 1510

1546 000 000
HAL FNMA POOL MA1246 3000 11 01 27 |Managed Account 19510 01010001 Long] 000 000 000 1951

1546 000 000
HAL FNMA POOL MAL2E1 3000 12 01 27 |Managed Account 15270 01010001 Long] 000 000 000 152"

1546 000 000
HUN USTSY NOTE Y46 15 14 Managed Account 1000000 4262012 Long] 100 98 1009 §% 1004 48 1005 %0

1546 446 091
ING AMERIC AN EXPRESS (O Managed Account 3000[  3:s2011] Long 452 13570 13570 22150

1516 85 80 85 80
ING \ ALEO SPONSORED ADR Managed Account s000[ 312011 Long] 359 15794 15794 15444

1546 350 350
IBM NORTHERN TRUST CORP Managed Account 1000[ 1030 2009] Long] 1986 1986 1986 803

1516 §1° 817
IBM NORTHERN TRUST CORP Managed Account 1000 162010 Long] ST ST 2 SE03

1546 <59 <59
IBM NORTHERN TRUST CORP Managed Account 1000 §42011] Long 160 166 10 16610 BHT

1546 sl sl
SHY NORTHERN TRUST CORP Managed Account 9000 2011| Long] 3901 35016 350 16 o

1546 16308 16308
B3 APPLE INC Managed Account 1000 2009] Long] 166 32 166 32 166 32 39309

1546
EF A APPLE INC Managed Account 1000[ 1216 2010] Long] 3 3 321" 39309

1546 b
NI MALLINCKRRODT PUBLIC LTD O |Managed Account 0000] 617 2010] Long 000 000 000 <28

1546 <28 528
INT MALLINCKRRODT PUBLIC LTD O |Managed Account 0000] 617 2010] Long 000 000 000 3158

1546 388 31 85
Long Term Totals I [ 31900697 319001 60] 380513 26] 25269 64] 3151166

€ Taxlol 1~ corered under cot basis reporting requirements
W Wash <ale rules apply 1o His lax lol Disallowed lows will be reported on Form 1099 B tor the current lax v ear

H Wash ~ale nile~ appls to this tax lot The cont basi~ ha~ been adiusted o account tor di~allowed lows of a related wash ~de tran~action

Non corered securiie are nol ~ubject 10 the IRS cost ba reporhing regulalions theretore their dale of acquiaion cost tas~ ~hort or long term de~ignation and am di~allow ed loss reulling trom a wash ~ale will not be reported to the IRS

A Intormation tor thi~ tran~achion retlect s our requested adjustments to exising Morgan Stanles & Co LLC trade hustory

M Oplions exercie and a~sgnment~ include options prenuum~ when determining the realized gan and loss

The Esimated Gain and Lo~ intormation 1~ provided tor intormational purpose~ only and mav not be relied upon in making any tax accounting or regulatory filing or report W e recommend that s ou contact  our tax ach 1~or to deternune the appropriate intomation to be used in the preparation ot v our tax return Thi~ Estimated Gan and Lo Summary 1~ not a
<ubstitule 1099 torm tor any other appropmate fax torm) and should not be filed with your taxe~ The Total Cost Uit ot and Proceeds of ehigible equity and oplions ran~action~ with € hoice SelectSM prang do not include commission paid on your purdia~e or ~ale~ and theretore may not equal the acquition price or prnaipal amount of the sale € o<t basis
adiusments tor C hoice Select Eligible Trades will be reflected in the account <hortly atter the calendar month end. The figures <hould be independently ventied E<imated Gain and Loss intormation doe nof take nto account a taxpaver ~ particular ciraimstances ~uch a~ the exidence ot hedging Iran-action~ consiruchive ~ales or marked to market pricing adju<tment~
on certain ophion= held al vear end. Pleae note that although Morgan Stanlev Smith Bames LLC make~ exers ettort 1o adjust thecost basi~ for uch ~ecuritie~ capital change 1t doe~ not acjut the cost basi~ tor all event~ incluching amorhizaion of non municipal bond prenuums~ exerci~e of unlited ~tock ophion ~ecunilie~ deemed to have been ~old and simultaneously

For ~cunhie~ not purchased through Morgan Stanles Smuth Bamey LLC tor example ~ecuntie~ purchased elsewhere and later tra<temred o1t any data included in the Eximated Gain and Lo information has been provided either by v ou or another financial n<tituion Whether provided by v ou_ another financral in<tifulion or Morgan Stanles Smuth Bames LLC 11 1~
vour responabiliny to ensure the accuracy ot all o the Estimated Gain and Lo~~ intormation Plea~e contact vour Financial Adv~or with am question~ or to correct am intormation

For Managed Future~ and altematin e im extment~ there are likels 1o be re~inction~ on redemptions plea~e ~ce applicable oftenng document

With respect 10 etimated gains and lose~ tor Iisted equity option~ Morgan Stanles Smuth Barney has laken into account optionprenuums pard or recensed and. in respect o multiple purchae~ and or ~ale~ calculated cot using an av erage unit price torall like postion~ Morgan Stanley Smith Bames ha~ made cal culations using what appear o be ott ~eting po-tion
1o a~urance can be given thal these posiion~ are ntended 10 ott ~et cach other or that the are not ntended 10 ot ~et other ~ecunie~ posiron~ 1n which ca~e the anals~i~ may be difterent Morgan Stanlev Smith Bame haw obtaned pricing mtormation trom independent ~ource 1t believe~ fo be reliable No awsurance can be given thal the value~ given are accurate
\ alue are subject to change and are a~ ot a given point in ime only  Pa<t pertormance doe~ not guarantee tuture refurn~

Important Notice Reqarding Pricing of Auction Rate Secu s
The following message applies only to holders of Auction Rate Securities Depending on your current holdings, this message may/may not be applicable to you

Due to recent market conditions, certain Auction Rate Securities are experiencing no or mited liquidity Therefore, the price(s) for any Auction Rate Securities shown on ClientServ may not reflect the price(s) you would receive upon a sale at auction or in a secondary market transaction There
can be no assurance that a successful auction will occur or that a secondary market exists or will develop for a particular seaurity The prices of any Auction Rate Securities on ClientServ are derived from various sources, and may differ from prices provided to Morgan Stanley Smith Barney by
outside pricing services and/or from Morgan Stanley Smith Barney's own internal bookkeeping valuations Please contact your Financial Advisor for more information about current conditions in the Auction Rate Securities market



Realized Gain Loss for Account(s) 552 031546 532031765as 0f3 11 20135 56 42 PM
Symbol Name Account# Quantity | Acquired Date [Period | Notation | Sale Date | Sale Price | Unit Cost | Total Cost | Adjusted Cost | Proceeds Gain/ Loss | Adjusted Gain/ Loss | Covered Indicator | Wash Sale Indicator W;?:;IZI:V:ZSS
CE CELANESE CORP SERES A COM STK Managed Account 1546 4000 342011 Short 732012 34 57 4535 133 40 13340 135 20 4512 4512 C - -
US TSY NOTE 1 210 1513 Managed Account 1546 | 12000 000 426 2012 Short 7152012 100 35 100 39 12 046 45 1204040 12036 05 10 40 435 - - -
US TSYNOTE 11263016 Managed Account 1546 3000000 626 2012 Short 7152012 103 51 103 62 3100 64 310799 311375 514 579 - - -
[AXAHY JAXA ADS Managed Account 1546 20000 10 27 2011 Short 762012 1223 1512 362 31 36231 244 50 1731 117 51 C - -
[AXAHY JAXA ADS Managed Account 1546 3000 1312012| Short 762012 1222 1535 46 05 4605 36 67 933 933 C - -
F FORD MOTOR CO NEV/ Managed Account 1546 29000 1262012] Short 7122012 915 12 G4 37235 37235 265 27 107 03 107 05 C - -
F FORD MOTOR CO NEV/ Managed Account 1546 17000 225 2012 Short 7122012 915 1221 207 57 20757 155 51 52 06 5206 C - -
US TSYNOTE 114103115 Managed Account 1546 1000000 426 2012 Short 7122012 102 90 102 57 1025 67 102416 1027 50 133 334 - - -
US TSYNOTE21 243015 Managed Account 1546 1000000 426 2012 Short 7122012 106 42 10623 106235 1053 04 1059 33 247 134 - - -
US TSY NOTE 2 000 1130 13 Managed Account 1546 1000000 426 2012 Short 7122012 10275 10275 102775 102412 1024 14 364 002 - - -
DANOY DANONE SPONSORED ADR Managed Account 1546 15000 3 42011] Short 7262012 1163 13 57 244 26 244 26 209 35 34 91 34 91 C - -
[Rio RIO TINTO PLC SPON ADR Managed Account 1546 3000 512012] Short 7272012 4532 5716 17145 171435 135 96 35 52 3552 C - -
US TSYNOTE 112123113 Managed Account 1546 5000000 542012] Short 7272012 102 06 102 06 5102 95 503G 62 5035 35 1410 023 - - -
US TSYNOTE 7 G4 30 17 Managed Account 1546 5000000 5302012 Short 7312012 101 52 100 55 5042 40 504096 5074 40 3200 33 44 - - -
US TSY NOTE 2 000 1130 13 Managed Account 1546 1000000 426 2012 Short 7312012 102 34 10275 102773 1023 21 1023 36 392 065 - - -
| RIO TINTO PLC SPON ADR Managed Account 1546 4000 512012) Short 512012 46 72 5716 225 65 223 65 136 90 4175 4175 C - -
ESV ENSCO PLC CLASS A Managed Account 1546 7000 319 2012 Short 522012 53 33 57 14 399 97 39997 376 33 23 14 23 14 - - -
T JATST NC Managed Account 1546 6000 992011 Short 572012 3755 2179 166 74 166 74 225 29 53 55 53 55 C - -
g JOHNSON CONTROLS INCORPORATED Managed Account 1546 10 000 1112012 Short 572012 26 02 34 53 345 26 345 26 260 16 5510 5510 C - -
Ll JOHNSON CONTROLS INCORPORATED Managed Account 1546 1000 1312012] Short 572012 26 02 3131 3131 3131 26 02 579 579 C - -
PCAR PACCAR INC Managed Account 1546 3000 214 2012 Short 572012 4075 43 07 129 20 12920 122 24 6 96 696 C - -
PG SIMON PPTY GROUP INC Managed Account 1546 2000 3 24 2011 Short 572012 159 93 114 50 225 99 225 99 319 55 90 36 90 36 C - -
PG SIMON PPTY GROUP INC Managed Account 1546 1000 12132011 Short 572012 159 92 122 07 122 07 12207 159 92 37135 37135 C - -
ILO\I LOV/ES COMPANIES INC Managed Account 1546 2000 11 16 2011 Short 514 2012 26 45 2375 4750 4750 52 95 545 545 C - -
RDC RO\ /AN COMPANIES PLC SHS CL A Managed Account 1546 5000 212012] Short 5162012 36 06 3542 177 10 17710 130 32 322 322 C - -
US TSYNOTE 112123113 Managed Account 1546 | 10000 000 542012) Short 5222012 102 07 102 06 10 205 39 10 169 05 10170 66 3523 155 - - -
US TSYNOTE 112123113 Managed Account 1546 9000000 592012] Short 5222012 102 06 102 04 9133 19 915120 9153 59 29 60 239 - - -
US TSYNOTE 11 5121512 Managed Account 1546 3000000 426 2012 Short 5222012 100 31 100 61 5 045 46 504546 3024 66 23 30 23 G0 - - -
FNMA 1270215 Managed Account 1546 3000000 5172012 Short 5232012 100 23 99 67 7973 63 797363 5015 32 44 64 44 64 - - -
US TSYNOTE 1 210 1513 Managed Account 1546 4000000 426 2012 Short 5232012 100 40 100 39 401543 401206 4012 43 300 042 - - -
US TSYNOTE 7 G4 30 17 Managed Account 1546 3000000 5302012 Short 524 2012 10102 100 55 3025 44 302423 3029 52 403 529 - - -
US TSYNOTE 7 34 30 17 Managed Account 1546 3000000 60 2012) Short 524 2012 10102 100 92 3027 67 302650 3029 52 135 302 - - -
US TSYNOTE 7 G4 30 17 Managed Account 1546 1000000 7272012 Short 524 2012 10100 10123 101235 101215 1009 G4 251 231 - - -
US TSY NOTE 2 000 1130 13 Managed Account 1546 1000000 426 2012 Short 524 2012 102 50 10275 102775 102193 102215 5 60 020 - - -
[BBBY [BED BATH & BEYOND INC Managed Account 1546 5000 320 2012 Short 5292012 66 G 65 55 329 26 329 26 334 40 514 514 C - -
CTL CENTURYLINK INC Managed Account 1546 6000 214 2012 Short 5292012 42 53 37 60 225 53 22553 255 21 29 63 29 63 C - -
T /X TIME V/ARNER INC NEV/ Managed Account 1546 2000 10 21 2011 Short 5292012 4179 34 67 69 34 6934 33 50 14 24 14 24 C - -
US TSYNOTE 7 G4 30 17 Managed Account 1546 4000000 7272012 Short 952012 101 41 10123 4049 39 404333 4055 30 591 697 - - -
US TSYNOTE 7 G4 30 17 Managed Account 1546 5000000 523 2012 Short 952012 10139 10103 505133 505100 5069 12 1774 1512 - - -
EDC RO\ /AN COMPANIES PLC SHS CL A Managed Account 1546 6000 212012) Short 9102012 36 63 3542 212 52 21252 220 10 750 153 C - -
RDC RO\ /AN COMPANIES PLC SHS CL A Managed Account 1546 5000 312012] Short 9102012 36 63 36 59 152 93 15293 133 42 049 049 C - -
US TSYNOTE 11431514 Managed Account 1546 | 12000 000 3222012 Short 9112012 101 57 101 56 12 136 60 12130 11 1215137 473 176 - - -
YZC YANZHOU COAL MINING LTD ADS Managed Account 1546 5000 915 2011 Short 9122012 14 23 26 04 13021 13021 7115 59 06 59 06 C - -
IAAUKY [ANGLO AMERICAN PLC ADR NEV/ Managed Account 1546 5000 292012] Short 9132012 15 40 2272 15174 15174 123 20 5C 54 55 54 C - -
IAAUKY [ANGLO AMERICAN PLC ADR NEV/ Managed Account 1546 9000 322012] Short 9132012 1540 2105 139 42 13942 133 61 50 31 50 G1 C - -
HUN HUNTSMAN CORP Managed Account 1546 12000 222012] Short 914 2012 16 25 13 40 160 50 160 50 194 99 34 19 34 19 C - -
BSYBY BRITISH SKY BRDCSTG GRP PLC Managed Account 1546 7000 10 20 2011] Short 9202012 4747 46 26 32330 32350 332 29 549 349 C - -
[BSYBY —[BRITISH SKY BRDCSTG GRP PLC Managed Account 1546 1000 1116 2011] Short 9202012 4747 45 40 45 40 4540 4747 207 207 C ] —
BSYBY BRITISH SKY BRDCSTG GRP PLC Managed Account 1546 4000 4102012 Short 9202012 4747 4146 165 56 16536 139 33 24 02 24 02 C - -
US TSYNOTE 11431514 Managed Account 1546 | 11000 000 3222012 Short 9212012 101 56 101 56 1117105 1116149 11162 33 s 67 039 - - -
US TSYNOTE21 243015 Managed Account 1546 2000000 426 2012 Short 9252012 106 43 10623 2124 69 210767 2112 57 1212 490 - - -
US TSYNOTE 21 51130 14 Managed Account 1546 1000000 7272012 Short 9252012 104 25 104 25 104232 103992 1039 57 325 035 - - -
US TSYNOTE 13 331513 Managed Account 1546 5000000 1232012| Short 9262012 100 57 10139 5069 35 506935 5020 69 40 66 40 66 - - -
US TSYNOTE 13 331513 Managed Account 1546 6000000 232012) Short 9262012 100 57 10132 6079 47 607947 6034 43 45 04 45 04 - - -
US TSYNOTE 21 51130 14 Managed Account 1546 1000000 523 2012 Short 9272012 104 16 104 14 104141 103967 1039 33 153 021 - - -
US TSYNOTE 21 51130 14 Managed Account 1546 1000000 9112012 Short 9272012 104 07 104 05 1040352 104002 1039 33 094 014 - - -
HAL HALLIBURTON CO Managed Account 1546 5000 392012] Short 1012012 3337 3515 175 90 17590 169 33 657 657 C - -
LVS LAS VEGAS SANDS CORPORATION Managed Account 1546 2000 7262012 Short 1012012 46 93 3500 70 00 7000 93 36 23 56 23 56 C - -
SFTBY SOFTBANK CORP UNSPONS ADR Managed Account 1546 12 000 7172012 Short 10152012 14 76 19 52 234 19 23419 17715 5704 5704 C - -
SFTBY SOFTBANK CORP UNSPONS ADR Managed Account 1546 6000 7172012 Short 10 162012 15 62 19 52 117 09 11709 93 72 23 37 2337 C - -
| US TSYNOTE3 1221513 Managed Account 1546 3000000 926 2012 Short 10152012 113 33 11477 3443 2 343537 3410 03 3315 25 34 - - -
I_ US TSY NOTE 1 210 15 13 Managed Account 1546 9000000 426 2012 Short 10 22 2012 100 41 10039 9034 34 902325 9025 63 921 230 - - -
PCG PG&E CORPORATION Managed Account 1546 6000 1116 2011 Short 10312012 4242 3936 236 14 236 14 254 53 1539 1539 C - -
US TSY NOTE3 361515 Managed Account 1546 | 12000 000 9212012 Short 1112012 100 06 100 13 12 015 50 12014 90 12006 93 52 792 - - -
GSK GLAXOSMITHKLINE PLC ADS Managed Account 1546 4000 1116 2011 Short 1122012 43 30 44 23 176 91 17691 17520 171 171 C - -
JAMP JAMERIPRISE FINCL INC Managed Account 1546 2000 1112012 Short 11352012 50 26 5135 103 69 103 69 116 51 1232 1232 C - -
[AUQ JAURICO GOLD INC Managed Account 1546 7000 9212012 Short 11352012 S 44 743 52 00 5200 59 07 107 107 C - -
[ABX BARRICK GOLD CORP Managed Account 1546 5000 1123 2011 Short 11352012 36 62 47 96 239 52 23952 133 09 56 73 56 73 C - -
FB FACEBOOK INC QL A Managed Account 1546 1000 5222012 Short 11352012 2001 3306 3306 3306 2001 13 05 1305 C - -




HALLIBURTON CO Managed Account 1546 2000 392012 Short 1152012 3033 3513 70 36 7036 6166 570 570 C|
HALLIBURTON CO Managed Account 1546 3000 392012 Short 1152012 3033 3515 105 54 105 54 9243 13 06 13 06 C|
HONEY\ ELL INTERNATIONAL NC Managed Account 1546 5000 1192012 Short 1152012 6151 50 47 292 35 29235 307 54 1519 1519 C
HUNTSMAN CORP Managed Account 1546 1000 222012 Short 1152012 16 72 1340 1340 1340 16 72 332 332 C
HUNTSMAN CORP Managed Account 1546 5000 262012] Short 1152012 16 72 1376 65 50 63350 33 59 1479 1479 C
LOV/ES COMPANIES INC Managed Account 1546 1000 $292012| Short 11352012 3223 20 57 20 57 2557 3224 367 367 C
LULULEMON ATHLETICA INC Managed Account 1546 1000 5102012 Short 11352012 65 32 501G 501G 5573 65 32 954 954 C
ORICALTD UNSPON ADR Managed Account 1546 6000 2272012 Short 1152012 26 01 25 36 17019 17019 156 05 14 14 1414 C|
PACIFIC RUBIALES ENERGY CO NE\/ Managed Account 1546 1000 512012 Short 1152012 2239 2212 2212 2212 22 90 073 073 C|
PETROLEUM GEO SVCS ASA ADS Managed Account 1546 10000 532012 Short 1152012 16 56 1500 148 99 14999 163 59 13 60 13 60 C|
REGIONS FINANCIAL CORP NEV/ Managed Account 1546 2000 2232012 Short 11352012 639 575 1149 1149 1277 120 125 C
SANDVIK AB SPONS ADR Managed Account 1546 2000 4152012 Short 11352012 13 91 13 69 2739 2739 2733 044 044 C
SEADRILL LTD Managed Account 1546 1000 652012| Short 11352012 39 56 323G 323G 3233 39 56 113 113 C
SOFTBANK CORP UNSPONS ADR Managed Account 1546 6000 7172012 Short 11352012 1737 19 52 117 09 11709 104 21 1235 1253 C
SUBSEA 7S A SPONSORED ADR Managed Account 1546 1000 10 10 2012| Short 11352012 2149 23 05 23 05 2305 2149 156] 156 C
S\JATCH GROUP AG ADR THE UNSPON Managed Account 1546 1000 1122012 Short 1152012 2130 22 02 22 02 2202 2130 022 022 C|
US TSYNOTE 1 210 1513 Managed Account 1546 [12000000 4262012 Short 11352012 100 41 100 39 12 046 46 1202952 1203277 13 69 325 -
US TSYNOTE 1 593013 Managed Account 1546 7000000 926 2012 Short 1152012 99 93 99 93 6994 53 699433 6995 32 049 049 -
USTSYNOTE13 531513 Managed Account 1546 [12000000 232012] Short 11352012 100 43 10132 12 15G 94 12150 94 12051 52 107 42 107 42 -
US TSYNOTE13 531513 Managed Account 1546 {10000 000 952012| Short 11352012 100 43 100 64 10 064 4G 10 064 4G 10042 93 2155 2155 -
US TSY NOTE 1 0001 15 14 Managed Account 1546 |25 000000 626 2012| Short 11352012 10117 10106 2526570 2520232 25229 40 36 30 26 55 -
US TSYNOTE21 24 3015 Managed Account 1546 5000000 4262012 Short 11352012 106 49 106 23 531173 52567G 5269 32 42 41 12 54 -
USTSYNOTE21 243015 Managed Account 1546 1000000 652012] Short 11352012 106 29 106 17 106163 105269 1053 36 132 117 -
US TSYNOTE21 24 30 15 Managed Account 1546 1000000 652012| Short 1152012 106 25 106 03 106073 105213 1053 56 692 163 -
USTSYNOTE21 243015 Managed Account 1546 1000000 7312012] Short 11352012 10599 106 11 106106 105504 1053 56 720 113
US TSYNOTE21 24 30 15 Managed Account 1546 7000000 G 24 2012 Short 1152012 105 52 10579 740525 737435 737705 25 20 220 -
MSFT MICROSOFT CORP Managed Account 1546 1000 1302012[ Short 11122012 2029 2049 2049 2949 2029 120 120 C|
US TSYNOTE 3 46 15 14 Managed Account 1546 1000000 4262012 Short 11132012 10107 10093 100935 100732 1005 20 165 033 -
US TSYNOTE3 563013 Managed Account 1546 1000000 1152012 Short 11132012 100 13 10013 100125 100125 100129 004 004 -
US TSYNOTE 13 4331 14 Managed Account 1546 1000000 9112012 Short 11132012 102 36 102 34 102336 102077 1021 05 23 023 -
USTSYNOTE 13 473115 Managed Account 1546 1000000 1152012 Short 11132012 103 39 103 04 1033 36 103517 103G 67 031 050 -
US TSYNOTE17 563015 Managed Account 1546 1000000 752012| Short 11132012 104 61 104 37 1043 65 103549 1040 56 232 237 -
US TSY NOTE 2 0001130 13 Managed Account 1546 2000000 4262012 Short 11132012 102 52 10273 2055 55 203643 203726 1529 033 -
CELG CELGENE CORP Managed Account 1546 1000 6212012 Short 1114 2012 1473 59 25 59 25 5925 1473 15 53 15 53 C|
CELG CELGENE CORP Managed Account 1546 5000 6212012] Short 11142012 147G 5925 296 23 296 23 373 92 17 69 17 69 C
CELG CELGENE CORP Managed Account 1546 1000 62G 2012 Short 11142012 1479 6154 6154 6154 1479 1325 1325 C
FNMA 1292515 Managed Account 1546 9000000 $232012| Short 11142012 100 26 100 14 901233 901144 9022 31 993 10 57 -
US TSYNOTE21 24 3015 Managed Account 1546 1000000 G 24 2012 Short 11142012 105 39 10579 105738 105320 1054 22 367 102 -
US TSY NOTE 1 0001 15 14 Managed Account 1546 [ 11000000 626 2012| Short 11152012 10117 10106 11116 91 11057350 11100 05 16 53 1220 -
US TSYNOTE 3 46 15 14 Managed Account 1546 1000000 4262012 Short 11162012 10105 100 93 100855 100726 1005 24 161 093 -
USTSYNOTE 13 473115 Managed Account 1546 1000000 1152012 Short 11162012 103 90 103 G4 1035 36 103793 1035 63 027 065 -
US TSYNOTE17 563015 Managed Account 1546 1000000 752012| Short 11162012 104 65 104 37 1043 65 103529 104109 259 230 -
US TSY NOTE 1 0001 15 14 Managed Account 1546 1000000 626 2012| Short 11162012 10115 10106 1010 63 100793 1009 14 149 121 -
US TSY NOTE 2 0001130 13 Managed Account 1546 1000000 4262012 Short 11162012 102 33 10275 102775 101793 1015 51 927 053 -
OCLDY ORICA LTD UNSPON ADR Managed Account 1546 5000 2272012 Short 11182012 24 21 20 36 14152 141352 12135 20 47 2047 C
ST ST JUDE MEDICAL INC Managed Account 1546 9000 292012 Short 11252012 3255 4311 335799 35799 292 93 95 06 9506 C
CELG CELGENE CORP Managed Account 1546 2000 6272012 Short 1232012 1597 63 55 12709 12709 157 93 304 304 C|
CELG CELGENE CORP Managed Account 1546 1000 625 2012 Short 1232012 75 93 6154 6154 6154 1597 1743 1743 C|
EATON CORPORATION Managed Account 1546 6000 572012 Short 1232012 5166 44 95 269 67 269 67 308 93 4026 4026 C|
FDX FEDEX CORP Managed Account 1546 4000 612012 Short 1232012 55 33 56 43 34570 34570 353 32 762 762 C|
MR O MARATHON OIL CO Managed Account 1546 11000 2232012 Short 1232012 3103 3421 376 93 37693 34134 35 59 3559 C|
MR O MARATHON OIL CO Managed Account 1546 9000 5112012 Short 1232012 3103 26 49 235 39 235 39 219 21 4035 4035 C
MSFT MICROSOFT CORP Managed Account 1546 4000 1302012[ Short 1232012 26 53 2949 117 96 11796 106 13 1133 1133 C
GLNG GOLAR LNG LTD Managed Account 1546 5000 G 302012 Short 124 2012 3730 35 34 194 19 194 19 1335 99 521 521 C
NEM NEVMONT MINING CORP (NEV/) Managed Account 1546 7000 962012 Short 1252012 44 36 50 55 35335 35335 314 01 3934 3934 C|
PXP PLAINS EXPL & PRDTN CO Managed Account 1546 9000 4192012 Short 1252012 4505 4123 37105 37103 405 69 34 61 34 61 C|
USTSYNOTE 13 473115 Managed Account 1546 [ 19000000 1152012 Short 1252012 103 92 103 54 1972538 1970933 19724 30 455 14 97 -
US TSY NOTE 1 0001 15 14 Managed Account 1546 6000000 7312012| Short 1252012 101 14 10115 606G 92 605255 6052 01 16 91 057 -
US TSY NOTE 1 0001 15 14 Managed Account 1546 1000000 9252012 Short 1252012 10101 10099 1009359 100543 1003 67 122 024 -
US TSY NOTE 2 0001130 13 Managed Account 1546 1000000 752012| Short 12102012 102 43 10241 1024 14 101672 1017 33 676 066 -
US TSY NOTE 2 0001130 13 Managed Account 1546 1000000 7272012] Short 12102012 102 33 10235 1023 52 101708 1017 33 614 029 -
US TSY NOTE 2 0001130 13 Managed Account 1546 1000000 $232012| Short 12102012 102 26 102 24 102243 101717 1017 33 505 021 -
US TSY NOTE 2 0001130 13 Managed Account 1546 1000000 9112012 Short 12102012 102 15 10217 102172 101733 101735 434 005 -
US TSY NOTE 2 0001130 13 Managed Account 1546 7000000 1152012 Short 12102012 10139 10159 713209 712116 712165 10 44 049 -
FNMA POOL 735594 51 20 01 35 Managed Account 1546 [44 000000 5102012 Short 12 112012 109 00 108 55 13163 82 1043641 10434 07 272935 5234 -
HMC HONDAMOTOR COMPANY LTD ADR Managed Account 1546 6000 9212012 Short 12112012 3285 3337 200 22 20022 197 69 253 253 C
[Short Term Totals $32939722] § 326199355 § 325 655 03] 8 (3 71214) (514 50)
CE CELANESE CORP SERES A COM STK Managed Account 1546 5000 312011 Long 732012 34 57 4134 206 63 206 63 172 36 3332 3332 C
GE GENERAL ELECTRIC CO Managed Account 1546 5000 5 202009] Long 7122012 19 52 13 G4 69 22 6922 97 59 2037 2037 -
GSK GLAXOSMITHKLINE PLC ADS Managed Account 1546 7000 222010] Long 7122012 44 60 3903 27322 27322 312 20 35 93 35 93 -
GSK GLAXOSMITHKLINE PLC ADS Managed Account 1546 10000 1216 2010{ Long 7122012 44 60 39 97 39970 39970 446 00 46 30 46 30 -
SPG SIMON PPTY GROUP INC Managed Account 1546 1000 2222011 Long 7122012 157 61 10779 10779 10779 157 60 49 31 49 31 C|
AXP [AMERICAN EXPRESS CO Managed Account 1546 3000 272011 Long 7162012 55 69 44 32 134 47 134 47 176 05 4161 4161 C|




ST ST JUDE MEDICAL INC Managed Account 1546 4000 123 2010[ Long 7152012 3762 4029 161 14 16114 150 46 10 65 10 63 -
BHP BHP BILLITON LTD Managed Account 1546 3000 1216 2010 Long 7202012 63 99 59 50 265 50 265 50 19195 76 52 76 52 -
BHP BHP BILLITON LTD Managed Account 1546 2000 1216 2010{ Long 7202012 63 99 39 50 179 00 17900 12793 5102 5102 -
BHP BHP BILLITON LTD Managed Account 1546 1000 1216 2010{ Long 7202012 63 99 39 50 39 50 3950 63 99 25 51 25 51 -
FNMA POOL 735594 51 20 01 35 Managed Account 1546 404 200 01010001] Long 71252012 100 000 000 000 404 20 000 000 -
FNMA POOL 55553161 2120137 Managed Account 1546 30430 01010001) Long 7252012 100 000 000 000 30 45 000 000 -
FNMA POOL AB0299 6 0002 01 37 Managed Account 1546 635 050 01010001] Long 71252012 100 000 000 000 635 03 000 000 -
DANOY DANONE SPONSORED ADR Managed Account 1546 24 000 1216 2010 Long 7262012 1163 12 66 303 34 30354 27813 247 2471 -
LYB LYONDELLBASELL NV QL A Managed Account 1546 4000 11152010{ Long 7312012 44 50 23 01 92 02 9202 175 00 55 93 55 93 -
E.B SCHLUMBERGER LTD Managed Account 1546 2000 7292010] Long 532012 72 69 60 31 120 61 120 61 145 35 2471 2471 -
SB SCHLUMBERGER LTD Managed Account 1546 1000 7292010] Long 532012 72 69 60 31 60 31 6031 72 69 1235 1235 -
TLSYY  TELSTRA CORP LTD SPON ADR Managed Account 1546 17000 2152011 Long 532012 2035 1510 256 62 256 62 354 37 9775 9775 C
URBN URBAN OUTFITTERS INC Managed Account 1546 5000 4292011] Long 532012 2997 3179 254 31 254 31 23979 14 52 14 52 C
BAMXY BAYERISCHE MOTOREN \ ERKE AG Managed Account 1546 2000 412011] Long 562012 24 50 20 66 5732 5732 49 00 $32 $32 C
BAMXY BAYERISCHE MOTOREN \ ERKE AG Managed Account 1546 7000 6232011 Long 562012 24 50 3036 216 03 21603 17149 44 54 44 54 C
[APA [APACHE CORP Managed Account 1546 1000 10 13 2009 Long 572012 55 00 71 71 9777 55 00 977 977 -
[APA [APACHE CORP Managed Account 1546 2000 914 2010] Long 572012 55 00 95 90 19150 191350 176 00 1530 1530 -
T ATSET INC Managed Account 1546 4000 622 2009] Long 572012 3755 24 09 96 35 9635 150 20 53 G5 53 G5 -
T ATST INC Managed Account 1546 1000 1216 2010{ Long 572012 3755 2923 2923 2923 3755 32 $32 -
GE GENERAL ELECTRIC CO Managed Account 1546 13000 $202009] Long 572012 2117 13 34 179 93 17995 21521 95 23 95 23 -
GE GENERAL ELECTRIC CO Managed Account 1546 1000 224 2010] Long 572012 2116 16 05 16 05 16 05 2117 512 512 -
LOV/ LOV/ES COMPANIES INC Managed Account 1546 13000 9252009] Long 572012 258G 2104 273 53 27353 33776 64 23 64 23 -
LOV/ LOV/ES COMPANIES INC Managed Account 1546 5000 6212010] Long 572012 259G 22 69 15154 15154 207 55 26 31 26 31 -
ORCL ORACLE CORP Managed Account 1546 1000 4 172009] Long 572012 3149 1576 1576 1576 3149 1273 1273
ORCL ORACLE CORP Managed Account 1546 10000 4 172009] Long 572012 3150 1576 15759 15759 31501 127 42 12742 -
ORCL ORACLE CORP Managed Account 1546 4000 51G2009] Long 572012 3150 1579 7515 7515 126 00 50 G5 50 G5 -
[Nov [NATIONAL OILV /ELL VARCO INC Managed Account 1546 1000 3232009] Long 592012 70 20N 20N 2N 70 44 30 44 30 -
TLSYY  TELSTRA CORP LTD SPON ADR Managed Account 1546 27000 2152011 Long 5132012 1970 1510 407 57 40757 53197 124 40 124 40 C
TLSYY TELSTRA CORP LTD SPON ADR Managed Account 1546 10000 224 2011] Long 5132012 1970 15 41 154 06 154 06 197 03 42 97 42 97 C
TLSYY  TELSTRA CORP LTD SPON ADR Managed Account 1546 2000 2252011 Long 5132012 19 71 1525 3049 3049 941 92 592 C
TLSYY TELSTRA CORP LTD SPON ADR Managed Account 1546 1000 22352011] Long 5132012 1970 15 34 15 34 1534 1970 4 36 436 C
TLSYY TELSTRA CORP LTD SPON ADR Managed Account 1546 3000 372011 Long 5132012 1970 14 46 4337 4337 59 10 1573 1573 C|
LOV/ LOV/ES COMPANIES INC Managed Account 1546 2000 6212010] Long 5142012 26 47 22 69 4530 4530 52 94 756 156 -
LOV/ LOV/ES COMPANIES INC Managed Account 1546 13000 10 6 2010 Long 5142012 26 47 2252 29231 20231 344 14 5133 5133 -
LOV/ LOV/ES COMPANIES INC Managed Account 1546 5000 332011 Long 514 2012 26 47 26 25 13125 13125 132 36 111 111 C
YZC YANZHOU COAL MINING LTD ADS Managed Account 1546 4000 1123 2010{ Long 514 2012 1539 27 63 110 50 11050 63 55 46 95 46 95 -
YZC YANZHOU COAL MINING LTD ADS Managed Account 1546 2000 2162011 Long 514 2012 1539 301 60 22 6022 N1 20 45 20 45 C
B SCHLUMBERGER LTD Managed Account 1546 3000 7292010] Long 5202012 74 39 60 31 150 92 15092 223 13 4226 4226
|EE SCHLUMBERGER LTD Managed Account 1546 2000 7292010] Long 5212012 1471 60 31 120 61 120 61 149 54 20 93 20 93 -
YZC YANZHOU COAL MINING LTD ADS Managed Account 1546 4000 2162011 Long 5212012 15 44 01 120 44 120 44 6175 55 69 5G 69 C|
YZC YANZHOU COAL MINING LTD ADS Managed Account 1546 7000 342011 Long 5212012 15 44 3116 215 11 21511 103 06 110 05 110 05 C|
FNMA POOL 735094 51 29 01 35 Managed Account 1546 453 350 01010001) Long 5252012 100 000 000 000 433 35 000 000 -
FNMA POOL 53553161 2120137 Managed Account 1546 34 460 01010001] Long 5252012 100 000 000 000 34 46 000 000 -
FNMAPOOLGQOZHGOOOQ 0139 Managed Account 1546 54350 01010001) Long 5252012 100 000 000 000 34 3G 000 000 -
FNMA POOL AB0299 6 0002 01 37 Managed Account 1546 723 030 01010001] Long 5252012 100 000 000 000 723 03 000 000 -
FNMA POOL AE049361 21001 39 Managed Account 1546 15940 01010001) Long 5252012 100 000 000 000 7594 000 000 -
HUM HUMANA INC Managed Account 1546 7000 314 2011] Long 5292012 7073 63 64 445 46 44546 495 11 49 65 49 65 C|
UNH UNITEDHEALTH GP INC Managed Account 1546 1000 1216 2010 Long 5292012 54 69 35 61 35 61 3561 54 69 19 05 19 05 -
UNH UNITEDHEALTH GP INC Managed Account 1546 5000 2102011 Long 5292012 54 69 4243 33943 33943 437 51 935 03 935 03 C|
UNH UNITEDHEALTH GP INC Managed Account 1546 2000 616 2011 Long 5292012 54 69 49 56 9911 9911 109 35 1027 1027 C|
|EE SCHLUMBERGER LTD Managed Account 1546 1000 7292010] Long 962012 728G 60 31 60 31 6031 728G 12 67 12 67
B SCHLUMBERGER LTD Managed Account 1546 1000 7292010] Long 962012 12 85 60 31 60 31 6031 12 85 12 67 12 67 -
YZC YANZHOU COAL MINING LTD ADS Managed Account 1546 1000 342011 Long 9122012 14 23 3116 3116 3116 14 23 16 93 16 93 C
YZC YANZHOU COAL MINING LTD ADS Managed Account 1546 6000 542011 Long 9122012 14 23 34 69 205 14 205 14 3539 12275 12275 C
EQIX EQUINIX INC NEV/ Managed Account 1546 1000 562010] Long 9132012 203 66 9237 9237 92357 203 66 11079 11079 -
EQIX EQUINIX INC NEV/ Managed Account 1546 1000 5102010] Long 9132012 203 65 96 66 96 66 96 66 203 65 106 99 106 99 -
LYB LYONDELLBASELL NV QL A Managed Account 1546 7000 11152010{ Long 9132012 5116 22 90 160 29 160 29 355 12 197 53 19733 -
XSRAY XSTRATA PLC ADR Managed Account 1546 50000 5 192010| Long 9202012 332 330 165 00 16500 165 99 099 099 -
[PURZX WUDENTIAL GLB REAL ESTATE Z Managed Account 1546 311995 1216 2010{ Long 9212012 2110 1574 534709 5354709 6533 16 736 07 736 07 -
VTV |VANG UARD VALUE ETF INDEX Managed Account 1546 161 000 3232009] Long 9212012 59 36 34 39 561703 561703 9637 40 4020 37 4020 37 -
FNMA POOL 735594 51 20 01 35 Managed Account 1546 445 290 01010001] Long 9252012 100 000 000 000 445 29 000 000 -
FNMA POOL 55553161 2120137 Managed Account 1546 25220 01010001) Long 9252012 100 000 000 000 2022 000 000 -
FNMA POOL 5902776 0009 0139 Managed Account 1546 53040 01010001] Long 9252012 100 000 000 000 5304 000 000 -
FNMA POOL AB0299 6 0002 01 37 Managed Account 1546 675 300 01010001) Long 9252012 100 000 000 000 675 30 000 000 -
FNMA POOL AE049361 21001 39 Managed Account 1546 69070 01010001] Long 9252012 100 000 000 000 69 07 000 000 -
MSFT MICROSOFT CORP Managed Account 1546 1000 3232009] Long 9272012 3024 1771 1771 1771 3024 12 53 12 53 -
MSFT MICROSOFT CORP Managed Account 1546 2000 3232009] Long 9272012 30 24 177 3542 3542 60 45 25 06 25 06 -
MSFT MICROSOFT CORP Managed Account 1546 2000 3232009] Long 9272012 3024 1771 3542 3542 60 4G 25 06 25 06 -
MSFT MICROSOFT CORP Managed Account 1546 1000 3232009] Long 9272012 3024 1771 1771 1771 3024 12 53 12 53 -
MSFT MICROSOFT CORP Managed Account 1546 9000 3232009] Long 9272012 3024 1771 159 37 15937 271215 11275 11275 -
MSFT MICROSOFT CORP Managed Account 1546 6000 3232009] Long 9272012 30 24 177 106 25 106 25 15143 7513 7513 -
MSFT MICROSOFT CORP Managed Account 1546 1000 4 24 2009] Long 9272012 30 24 20 49 20 49 2049 30 24 975 975 -
HAL HALLIBURTON CO Managed Account 1546 1000 442011] Long 1012012 3337 53 26 53 26 5326 3337 1939 1939 C|




[KRFT TKRAFT FOODS GROUP INC COM Managed Account 1546 0667 3232009] Long 1012012 5135 23 60 14 37 1437 3157 1720 1720 -
MDR MCDERMOTT INTERNATIONAL INC Managed Account 1546 4000 4 272011] Long 1012012 1215 2315 (PRI 9271 4G 59 44 12 4412 C|
URBN URBAN OUTFITTERS INC Managed Account 1546 2000 4292011] Long 1012012 3737 3179 63 50 6353 1474 1116 1116 C
URBN URBAN OUTFITTERS INC Managed Account 1546 9000 624 2011 Long 1012012 3737 20 42 255175 25575 336 33 50 53 50 53 C
NBR NABORS INDUSTRIES LTD NEV/ Managed Account 1546 13000 5122011 Long 1035 2012 14 05 19 30 250 33 250 G 132 64 65 24 6C 24 C
NBR NABORS INDUSTRIES LTD NEV/ Managed Account 1546 14 000 $122011] Long 1035 2012 14 05 2539 355 44 355 44 196 69 15575 15575 C
NBR NABORS INDUSTRIES LTD NEV/ Managed Account 1546 20000 952011 Long 1035 2012 14 05 1739 357 51 35731 20100 16 1 76 51 C
[AMZN [AMAZON COM INC Managed Account 1546 1000 5222011 Long 1092012 25317 17574 17574 17574 25317 74 43 74 43 C|
MSFT MICROSOFT CORP Managed Account 1546 5000 4 24 2009] Long 10 102012 2005 20 49 163 92 163 92 23239 63 47 63 47 -
MSFT MICROSOFT CORP Managed Account 1546 1000 520 2009] Long 10 102012 20 05 23 G4 23 G4 2354 20 05 521 521 -
ASH JASHLAND INC NEV / Managed Account 1546 6000 1102011 Long 10 112012 69 61 54 23 32540 32540 417 66 92 26 92 26 C
ASH JASHLAND INC NEV / Managed Account 1546 4000 1142011 Long 10 112012 69 61 55 10 220 41 22041 275 44 55 03 55 03 C
ASH JASHLAND INC NEV / Managed Account 1546 1000 2162011 Long 10 112012 69 61 60 61 60 61 6061 69 61 900 900 C
VLEEY VALEO SPONSORED ADR Managed Account 1546 1000 5312011 Long 10 112012 23 05 3159 3159 3159 23 05 54 S54 C
[APH [AMPHENOL CORP NEV/CL A Managed Account 1546 4000 3152011 Long 10152012 5539 55 50 222 00 22200 235 57 13 57 13 57 C
[APH [AMPHENOL CORP NEV/CL A Managed Account 1546 1000 414 2011] Long 10 152012 55 09 5245 5245 5245 55 09 644 644 C|
[APA [APACHE CORP Managed Account 1546 3000 914 2010] Long 10 152012 55 40 95 90 20770 25770 25619 3151 3151 -
[APA [APACHE CORP Managed Account 1546 1000 914 2010] Long 10 152012 5539 95 90 95 90 9590 5539 10 51 10 51 -
MSFT MICROSOFT CORP Managed Account 1546 7000 5 202009] Long 10152012 2930 23 34 166 G 166 3G 20509 3521 3521 -
OXY OCCIDENTAL PETROLEUM CORP DE Managed Account 1546 2000 3232009] Long 10 152012 S131 60 05 120 17 12017 163 62 43 45 43 45 -
MRV /SY \ /M MORRISON SUPERMARKETS PLC Managed Account 1546 14 000 1216 2010{ Long 10172012 21 67 2095 293 30 29330 303 33 10 03 10 03 -
[FNMA POOL 735594 5 1 29 0135 Managed Account 1546 327 200 01010001) Long 10 252012 100 000 000 000 327 20 000 000 -
FNMA POOL 53553161 2120137 Managed Account 1546 25050 01010001] Long 10 252012 100 000 000 000 250G 000 000 -
FNMA POOL 5902776 0009 01 39 Managed Account 1546 75390 01010001) Long 10 252012 100 000 000 000 7539 000 000 -
FNMA POOL AB0299 6 0002 01 37 Managed Account 1546 763 550 01010001] Long 10 252012 100 000 000 000 763 55 000 000 -
FNMA POOL AE049361 21001 39 Managed Account 1546 63 060 01010001) Long 10 252012 100 000 000 000 63 06 000 000 -
AXP [AMERICAN EXPRESS CO Managed Account 1546 7000 272011 Long 10312012 559G 44 G2 31377 31377 38139 1512 1512 C
AXP [AMERICAN EXPRESS CO Managed Account 1546 4000 272011 Long 10312012 558G 44 G2 179 30 17930 223 94 44 64 44 64 C
AXP [AMERICAN EXPRESS CO Managed Account 1546 3000 272011 Long 10312012 559G 44 G2 134 47 13447 167 95 3345 3345 C
BHP BHP BILLITON LTD Managed Account 1546 2000 1216 2010{ Long 10312012 7070 39 50 179 00 179 00 14140 37 60 3760 -
BHP BHP BILLITON LTD Managed Account 1546 1000 1216 2010{ Long 10312012 7070 39 50 39 50 3950 7070 1530 1550 -
BHP BHP BILLITON LTD Managed Account 1546 2000 2252011 Long 10 312012 7071 93 0 156 15 15615 141 41 44 74 44 74 C| $44 7.
MET METLIFE INCORPORATED Managed Account 1546 4000 1252010[ Long 10 312012 35 51 36 60 146 35 146 35 142 03 435 435 -
MET METLIFE INCORPORATED Managed Account 1546 11000 1216 2010 Long 10 312012 35 51 43 30 451350 45130 390 59 9121 9121 -
MET METLIFE INCORPORATED Managed Account 1546 5000 524 2011 Long 10312012 35 51 3244 162 22 16222 177 55 1533 1533 C
PCG PGSE CORPORATION Managed Account 1546 2000 1216 2010{ Long 10312012 4243 47 63 95 26 9526 34 35 10 41 10 41 -
[PcG PGSE CORPORATION Managed Account 1546 2000 103 2011 Long 10312012 4243 4153 33 06 3306 34 35 179 179 C
VOD VODAFONE GP PLC ADS NE\/ Managed Account 1546 3000 1216 2010{ Long 1112012 2151 26 37 %11 7911 5253 342 342
VOD VODAFONE GP PLC ADS NE\/ Managed Account 1546 2000 1216 2010{ Long 1112012 2751 26 37 5274 5274 55 02 220 220 -
VOD VODAFONE GP PLC ADS NEV/ Managed Account 1546 2000 2222011 Long 1112012 2751 2573 5757 5757 55 02 255 255 C|
VOD VODAFONE GP PLC ADS NE\/ Managed Account 1546 1000 2222011 Long 1112012 27150 2573 2573 2073 27150 120 125 C|
GSK GLAXOSMITHKLINE PLC ADS Managed Account 1546 13000 1216 2010 Long 1122012 43 30 39 97 519 61 51961 569 41 49 30 49 30 -
[AEP [AMERICAN ELECTRIC PO\ /ER CO Managed Account 1546 2000 622009] Long 11352012 4219 26 62 5325 5325 54 39 3114 3114 -
AEP JAMERICAN ELECTRIC PO\ /ER CO Managed Account 1546 1000 1216 2010{ Long 11352012 4220 353G 353G 3538 4220 632 632 -
AMT [AMERICAN TOV /ER REIT COM Managed Account 1546 9000 3232009] Long 1152012 1475 3149 233 41 20341 67273 35832 309 32 -
ASH JASHLAND INC NEV / Managed Account 1546 1000 542011 Long 1152012 7115 5507 5507 5507 7115 16 05 16 05 C
BRGYY BG GROUP PLC Managed Account 1546 5000 1216 2010{ Long 11352012 16 50 2047 102 33 10233 5249 19 54 194 -
BPRIX BLACKROCK INFLAT PROT BOND | Managed Account 1546 723 033 3232009] Long 1152012 1237 1025 742074 7142074 5943 92 151413 151413 -
BNPQY BNP PARIBAS P ADR REPSTG Managed Account 1546 5000 1216 2010{ Long 11352012 2529 3326 166 30 166 30 126 44 39 36 3936 -
CBG CBRE GROUP INC Managed Account 1546 6000 6212011] Long 1152012 17 52 2471 143 61 143 61 105 11 43 50 43 50 C|
COP CONOCOPHILLIPS Managed Account 1546 1000 5272010] Long 11352012 56 02 39 95 39 95 3995 56 02 16 07 16 07 -
COST COSTCO \ HOLESALE CORP NEV/ Managed Account 1546 1000 3232009] Long 11352012 94 99 46 25 46 25 4625 94 99 4G 74 4G 74 -
CcoV COVIDIEN PLC NEV/ Managed Account 1546 2000 617 2010] Long 11352012 53 30 4191 3333 3333 107 61 2373 2373 -
CCl CROV/N GASTLE INTL Managed Account 1546 5000 3232009] Long 11352012 67 24 20 49 102 44 10244 336 19 23375 23375 -
[ CVS CAREMARK CORP Managed Account 1546 2000 6902010] Long 11352012 46 51 3079 6153 6150 93 01 3143 3143
DHR DANAHER CORPORATION Managed Account 1546 1000 3232009] Long 1152012 5201 2174 2174 2774 5201 24 21 24 21 -
DVN DEVON ENERGY CORP NEV/ Managed Account 1546 1000 3212011 Long 11352012 54 00 92 53 92 53 9253 54 00 35 50 3550 C|
FANUY FANUC CORPORATION UNSP ADR Managed Account 1546 1000 1216 2010{ Long 11352012 26 60 24175 24175 2475 26 60 132 152 -
FITB FIFTH 3RD BANCORP OHI0 Managed Account 1546 3000 5 202009] Long 11352012 14 11 1039 315 3113 4232 1114 1114 -
FITB FIFTH 3RD BANCORP OHI0 Managed Account 1546 2000 1216 2010{ Long 11352012 1411 14 37 2073 2373 2022 051 051 -
FVAT FOSTER \ HEELER AG COM Managed Account 1546 1000 142011] Long 1152012 22 53 34 27 34 27 3427 22 53 1169 1169 C
FVAT FOSTER \ HEELER AG COM Managed Account 1546 1000 152011] Long 1152012 22 57 3475 3475 3473 22 57 1221 1221 C
GE GENERAL ELECTRIC CO Managed Account 1546 4000 224 2010] Long 11352012 2100 16 05 6410 6413 5399 1931 1931 -
GD GENL DYNAMICS CORP Managed Account 1546 1000 1022 2009 Long 1152012 64 64 67 66 67 66 6766 64 64 302 302 -
GS GOLDMAN SACHS GRP INC Managed Account 1546 1000 4 152009] Long 11352012 115 51 115 90 115 90 11590 115 51 339 339 -
GOOG GOOGLE INC OL A Managed Account 1546 1000 3232009] Long 11352012 65275] 34279 34279 34279 652 7 308 99 30999 -
FPJY INFORMA PLC UNSPON ADR Managed Account 1546 14000 222011 Long 11352012 1235 14 15 19513 19513 173 31 24 2 24 32 C|
NG ING GROEP NV ADR Managed Account 1546 10000 1216 2010{ Long 11352012 3 65 939 95 90 9390 36 49 1241 1241
INTL BUSINESS MACHINES CORP Managed Account 1546 1000 3232009] Long 11352012 190 67 96 39 96 39 9639 190 67 94 20 94 20 -
SHY ISHARES BARCLAYS 1 3 YR TSY BD Managed Account 1546 154 000 3232009] Long 11352012 34 43 34 09 12 950 50 1295055 13001 92 5134 5134 -
ISHARES BARCLAYS TIPS BD FD Managed Account 1546 69000 1216 2010{ Long 11352012 12311 106 25 733309 733309 5494 70 1161 61 1161 61 -
1aU ISHARES GOLD TRUST Managed Account 1546 355 000 1216 2010 Long 1152012 16 57 1335 5190 66 5190 66 6547 16 1356 50 1356 50 -
EFA ISHARES MSCI EAFE FUND Managed Account 1546 6000 3232009] Long 1152012 5294 35 63 23210 23210 317 63 55 53 55 53 -




EFA ISHARES MSCI EAFE FUND Managed Account 1546 62000 1216 2010{ Long 11352012 52 94 5734 3535 96 3535906 3252 20 303 76] 30376
JPM JPMORGAN CHASE & CO Managed Account 1546 5000 3232009] Long 1152012 40 69 26 09 130 44 130 44 203 44 73 00 73 00 -
KEY KEYCORP NE\/ Managed Account 1546 15000 5272010] Long 11352012 529 308 145 65 145 65 149 21 356 356 -
EY KEYCORP NE\/ Managed Account 1546 5000 1216 2010{ Long 11352012 529 522 4103 4103 4145 037 037 -
KGC KINROSS GOLD CORP NEV/ Managed Account 1546 15000 5122011 Long 11352012 1019 15 60 250 74 20074 133 41 9733 9733 C
MDR MCDERMOTT INTERNATIONAL INC Managed Account 1546 7000 4 272011] Long 11352012 10 14 23 15 162 24 162 24 70 97 9127 9127 C
MRK MERCK & CO INC NE\/COM Managed Account 1546 3000 3232009] Long 11352012 4399 2735 32 04 5204 131 96 49 92 49 92 -
IMKGAY MERCK KGAA UNSPON ADR Managed Account 1546 3000 4 272011] Long 1152012 40 91 3374 10122 10122 12272 2150 2150 C|
MDLZ MONDELEZ INTL INC COM Managed Account 1546 3000 3232009] Long 11352012 26 14 14 55 43 66 4366 1541 3475 3475 -
FOV NATIONAL OIL\V /ELL VARCO INC Managed Account 1546 1000 3232009] Long 1152012 69 75 27 27 3271 69 75 3704 3704 -
NTAP NETAPP INC COM Managed Account 1546 4000 712010] Long 11352012 2734 3705 145 20 14520 109 35 35 55 3535 -
NTAP NETAPP INC COM Managed Account 1546 1000 1216 2010{ Long 11352012 2734 53 50 53 50 5353 2734 26 24 2624 -
NE NOBLE CORP NEV/ Managed Account 1546 1000 1213 2010{ Long 11352012 3573 3524 3524 3524 3573 049 049 -
NTRS NORTHERN TRUST CORP Managed Account 1546 1000 10 30 2009 Long 11352012 46 70 49 36 49 36 4936 46 70 316 316 -
NVS NOVARTIS AG ADR Managed Account 1546 3000 1216 2010{ Long 11352012 60 21 55 35 176 55 176 55 130 64 409 409 -
OXY OCCIDENTAL PETROLEUM CORP DE Managed Account 1546 1000 3232009] Long 1152012 76 70 60 00 60 00 6003 76 69 16 61 16 61 -
OCCIDENTAL PETROLEUM CORP DE Managed Account 1546 1000 917 2009] Long 11352012 76 69 7915 7915 7915 76 69 246 246 -
OCCIDENTAL PETROLEUM CORP DE Managed Account 1546 1000 917 2009] Long 1152012 76 60 7915 7915 7915 76 60 247 247 -
PEPSICO INC NC Managed Account 1546 2000 5212009] Long 11352012 65 95 5130 102 61 102 61 13791 35 30 35 30 -
PFIZER INC Managed Account 1546 12000 3232009] Long 11352012 24 30 14 02 165 22 16522 29159 123 37 123 37 -
PIMCO TOTAL RETURN P Managed Account 1546 1475 966 3232009] Long 11352012 1162 10 07 14 593 22 14 593 22 17135 53 2292 36 2292 36 -
PRUDENTIAL FINANCIAL INC Managed Account 1546 2000 5212009] Long 11352012 52 96 40 57 5114 5114 105 93 2479 2479 -
PRUDENTIAL GLB REAL ESTATE Z Managed Account 1546 162 612 1216 2010{ Long 11352012 2100 1574 3047 45 3047435 3414 35 367 37 367 37 -
PRUDENTIAL PLC ADR Managed Account 1546 6000 1216 2010 Long 1152012 2719 20 91 125 46 12546 163 13 3767 3767 -
PRUDENTIAL SHT TRM CORP BD Z Managed Account 1546 1336235 3232009] Long 11352012 1163 10 66 14 242 02 1424202 15540 99 128597 128597 -
QUALCOMM INC Managed Account 1546 1000 3232009] Long 1152012 60 G4 35 09 35 09 3509 60 G4 2275 2275 -
REXAM PLC ADR NE\ / Managed Account 1546 3000 2252011 Long 11352012 3530 2912 3735 3735 105 39 15 54 15 54 C
RYAAY RYANAIR HLDGS PLC ADR Managed Account 1546 2000 6292011 Long 11352012 35 50 2021 56 53 5653 70 99 14 46 14 46 C
SAXPY SAMPO 0YJ UNSPON ADR Managed Account 1546 17000 1216 2010{ Long 11352012 15 51 1335 226 95 226 95 263 66 3671 3671 -
SAP SAP AG Managed Account 1546 3000 1216 2010{ Long 11352012 7123 49 42 145 26 14526 213 63 65 42 65 42 -
SB SCHLUMBERGER LTD Managed Account 1546 1000 542010] Long 11352012 65 02 63 03 63 03 6303 65 03 500 500 -
KE SEMPRA ENERGY Managed Account 1546 3000 4302010 Long 1152012 66 23 49 42 14527 14527 195 65 50 41 50 41 -
S\N SOUTH\ /ESTERN ENERGY COMPANY Managed Account 1546 3000 5202010] Long 11352012 34 34 33 63 100 59 10059 103 01 212 212 -
SMFG SUMITOMO MITSUIFINL GROUP INC Managed Account 1546 12000 1216 2010 Long 1152012 597 630 5159 5159 7163 996 996 -
TCK TECK RESOURCES LTD Managed Account 1546 2000 332010] Long 11352012 3232 4015 50 30 5030 65 65 14 65 14 65 -
TMO [THERMO FISHER SCIENTIFIC INC Managed Account 1546 2000 1312011 Long 11352012 59 96 5715 114 31 11431 119 93 562 562 C
TOT TOTAL SA SPON ADR Managed Account 1546 3000 5 102010] Long 11352012 4303 52 63 157 39 15739 144 03 1331 1331 -
TRV TRAVELERS COMPANIES INC COM Managed Account 1546 1000 992011 Long 11352012 69 14 4375 4375 4375 69 14 20 39 20 39 C
TUV/OY TULLOV/OIL PLC ADR Managed Account 1546 4000 3112011 Long 11352012 1105 1130 4520 4520 44 31 039 039 C|
USB U SBANCORP COM NEV/ Managed Account 1546 2000 $52011] Long 1152012 3230 22 60 4520 4520 64 61 19 41 19 41 C|
UN UNILEVER NV NY SH NEV/ Managed Account 1546 2000 562011 Long 1152012 3610 3251 65 02 6502 221 719 719 C|
UL UNILEVER PLC (NE\/) ADS Managed Account 1546 3000 1216 2010 Long 1152012 36 G2 30 67 92 01 9201 110 45 15 44 15 44 -
UNH UNITEDHEALTH GP INC Managed Account 1546 1000 616 2011 Long 11352012 53 50 49 56 49 56 4956 53 50 394 394
XLU UTILITIES SEL SECT SPDR FUND Managed Account 1546 100 000 10 3 2011 Long 11352012 3505 32 94 320375 329375 3505 37 211 62 21162
VUG VANGUARD GRO\V /TH ETF Managed Account 1546 50000 3232009] Long 11352012 6903 3730 1539 96 133996 345142 156146 156146 -
[BND VANG UARD TOTAL BOND MARKET Managed Account 1546 151 000 3232009] Long 11352012 35 00 1704 13 944 3G 13944 3G 15334 51 144043 144043 -
VIAB VIACOM INC NE\ / CLASS B Managed Account 1546 1000 3232009] Long 11352012 49 61 1755 1755 1755 49 61 3206 3206 -
VOD VODAFONE GP PLC ADS NEV/ Managed Account 1546 2000 2222011 Long 1152012 26 72 2573 5757 5757 53 45 412 412 C|
DIS \ /ALT DISNEY CO HLDG CO Managed Account 1546 3000 342010] Long 11352012 50 24 3245 9745 9745 150 72 5321 5321 -
DIS \ /ALT DISNEY CO HLDG CO Managed Account 1546 3000 1216 2010 Long 1152012 50 24 3707 11121 11121 150 71 39 50 39 50 -
XLNX XILINXINC Managed Account 1546 4000 2252010] Long 11352012 3336 25 61 102 46 10246 13543 3297 3297 -
YAHOY YAHOO! JAPAN CP UNSPON ADR Managed Account 1546 5000 1216 2010{ Long 11352012 1121 1293 64 67 64 67 56 04 s 63 S 63 -
AUY YAMANA GOLD INC Managed Account 1546 6000 10 6 2011 Long 11352012 20 42 14 05 34 30 3430 122 51 3521 3521 C
YUM YUM BRANDS INC Managed Account 1546 1000 6132011 Long 1152012 7136 53 06 53 06 5306 7136 1530 1530 C
MSFT MICROSOFT CORP Managed Account 1546 7000 616 2011 Long 11122012 2029 24 02 165 14 165 14 195 02 2033 2033 C|
MSFT MICROSOFT CORP Managed Account 1546 11000 5272010] Long 11122012 25 29 26 02 206 22 20622 3118 24 96 24 96 -
MSFT MICROSOFT CORP Managed Account 1546 1000 1216 2010{ Long 11122012 2029 27192 27192 2792 2029 037 037 -
MSFT MICROSOFT CORP Managed Account 1546 6000 616 2011 Long 11122012 2029 24 02 144 12 14412 169 73 25 61 25 61 C
MSFT MICROSOFT CORP Managed Account 1546 2000 616 2011 Long 11122012 2029 24 02 4G 04 4504 56 50 S 54 S54 C|
MSFT MICROSOFT CORP Managed Account 1546 11000 616 2011 Long 11122012 2029 24 02 264 21 264 21 31115 46 97 46 97 C
DVN DEVON ENERGY CORP NEV/ Managed Account 1546 1000 3212011 Long 11142012 53 41 92 53 92 53 9253 53 41 3917 3917 C
DVN DEVON ENERGY CORP NE\/ Managed Account 1546 4000 7112011 Long 11142012 53 41 7935 31739 31739 213 64 10375 103 75 C
DVN DEVON ENERGY CORP NEV/ Managed Account 1546 1000 7112011 Long 1114 2012 53 41 7935 7935 7935 53 41 25 94 2504 C|
DVN DEVON ENERGY CORP NEV/ Managed Account 1546 1000 7152011 Long 1114 2012 5341 79 20 79 20 7920 5341 2579 2579 C|
FHLMC 30G G0567151 25 0133 Managed Account 1546 95630 01010001] Long 11152012 100 000 000 000 95 63 000 000 -
FNMAPOOLHSG!HS] 290135 Managed Account 1546 415770 01010001) Long 11252012 100 000 000 000 41577 000 000 -
FNMA POOL 53553161 2120137 Managed Account 1546 39440 01010001] Long 11252012 100 000 000 000 39 44 000 000 -
|FNMAPO0L39027760009 0139 Managed Account 1546 55600 01010001) Long 11252012 100 000 000 000 35 60 000 000 -
FNMA POOL AB0299 6 0002 01 37 Managed Account 1546 655 150 01010001] Long 11252012 100 000 000 000 655 13 000 000 -
|FNMAPO0LAE049361 2100139 Managed Account 1546 63370 01010001) Long 11252012 100 000 000 000 63 37 000 000 -
FNMA POOL AL1594 6 0007 01 40 Managed Account 1546 120 750 01010001] Long 11252012 100 000 000 000 12075 000 000 -
B ST JUDE MEDICAL INC Managed Account 1546 2000 123 2010[ Long 11252012 3255 4029 50 57 5057 65 10 1547 1547 -
B ST JUDE MEDICAL INC Managed Account 1546 3000 216 2011] Long 11252012 3255 47 34 142 03 14203 97 64 44 39 44 39 C|




EX) ST JUDE MEDICAL INC Managed Account_1546 5000] 1116 2011] Long T1202012] _ 3255] 3055 197 15 19775 162 74 3501 35 01 C]
Ed S5 AG [Managed Account_1546 5000] 1216 2010] Long T1302012] 7701 4942 206 52 296 52 467 45 170 96 170 06 -
R S5 AG Managed Account_1546 T000] 6 122011] Long T1302012] 7701 5235 5235 5255 7791 75 06 75 06 T
GD GENL DYNAMICS CORP. Managed Account_1546 3000 1216 2010] Long 1232012] _ 6599] 6906 200 00 20050 197 0 1190 1190 -
GD GENL DYNAMICS CORP. Managed Account_1546 2000 T42011] Long 1232012] _ 6600] _ 6411 12 22 125 22 131 99 317 377
ORCL ORACLE CORP Managed Account_1546 10000] 5 15 2008] Long 1232012 241 1079 157 50 5736 324 09 136 21 136 21 -
PSK PHILLIPS 66 COM Managed Account_1546 3000 527 2010] Long 1232012 5201] 1979 59 36 5036 156 04 96 60| 96 60| -
PSK PHILLIPS 66 COM [Managed Account_1546 7000] 617 2010] Long 1232012 5201|2426 45 55 4555 104 02 5547 5547 -
PRU PRUDENTIAL FINANCIAL INC Managed Account_1546 5000 5212000 Long 1232012] 5107|4057 202 04 20204 750 36 5702 5702 -
FRU PRUDENTIAL FINANCIAL INC [Managed Account_1546 3000 G 20 2009] Long 1232012 5197|4790 143 69 143 69 155 01 1222 1222 -
PRU PRUDENTIAL FINANCIAL INC Managed Account_1546 7000 1216 2010] Long 1232012 5197|5782 T15 o4 115 34 103 04 7790 7190 -
VoD [VODAFONE GP PLC ADS NEV/ Managed Account_1546 4000 2222011] Long 1232012 2576|2076 115 14 115 14 103 04 1210 1210 C|
VoD [VODAFONE GP PLC ADS NEV/ Managed Account_1546 5000] 222 2011] Long 1232012] 2576|2016 143 02 14392 126 30 512 512 T
VoD [VODAFONE GP PLC ADS NEV/ Managed Account_1546 2000 442011] Long 1232012 2576|2085 5759 5759 5151 6 3 630 C|
GRAY XSTRATA PLC ADR Managed Account_1546 51000] ¢ 10 2010] Long 1232012 325 330 165 30 165 30 165 33 747 747 -
XGRAY XSTRATA PLC ADR [Managed Account_1546 49000] G20 2010] Long 1232012 325 317 155 22 155 22 159 33 [51] [51] -
GRAY XSTRATA PLC ADR Managed Account_1546 44000] 1216 2010] Long 123 2012 325 143 194 02 194 92 143 07 5135 5165 -
XGRAY XSTRATA PLC ADR [Managed Account_1546 17000] 225 2011] Long 1232012 325 156 7736 7756 55 26 2256 2250 T
GRAY XSTRATA PLC ADR Managed Account_1546 5000] 3 112011] Long 123 2012 325 132 71 60 7160 16 26 534 534 T
XSRAY XSTRATA PLC ADR Managed Account_1546 22000] 1027 2011] Long 123 2012 325 364 7907 7007 7154 T43 T43 C|
XGRAY XSTRATA PLC ADR Managed Account_1546 20000] _11162011] Long 123 2012 325 314 52 50 5250 55 03 773 773 T
XSRAY XSTRATA PLC ADR Managed Account_1546 52000 11162011] Long 123 2012 325 313 16216 16276 169 00 632 632 C|
FCX FREEPORT MCMORAN CPSGLD Managed Account_1546 1000 542000 Long 1252012] 3275|3200 3200 3200 3275 075 075 -
FCX FREEPORT MCMORAN CPSGLD [Managed Account_1546 1000 942000 Long 1252012] 3275|3200 3200 3200 3275 075 075 -
FCX FREEPORT MCMORAN CPSGLD Managed Account_1546 T000] 0232008 Long 1252012] 3275|3652 36 52 3652 3275 317 377 -
FCX FREEPORT MCMORAN CPSGLD [Managed Account_1546 7000 726 2010] Long 1252012 3275|3539 7077 7077 65 50 527 527 -
ToT, [TOTAL SA SPON ADR Managed Account_1546 5000] 024 2010 Long 1252012] _ 5036] 5113 306 77 30677 302 1 150 1590 -
[ToT [TOTAL SA SPON ADR Managed Account_1546 2000 1216 2010] Long 1252012] 5037|5204 105 60 105 65 100 73 495 495 -
ToT, [TOTAL SA SPON ADR Managed Account_1546 7000 T42011] Long 1252012] 5036|4963 34T 41 4T 41 352 53 512 512 T
GILD GILEAD SCEENCE Managed Account_1546 4000|323 2008] Long 1262012 7309|4601 124 03 154 03 295 57 111 54 1154 -
VoD [VODAFONE GP PLC ADS NEV/ Managed Account_1546 3000 4 42011] Long 1272012 2501|2085 260 51 26051 233 21 77 30 7730 T
VoD [VODAFONE GP PLC ADS NEV/ [Managed Account_1546 5000 442011] Long 1272012 2501 2085 44 13 4473 120 56 517 517 C]
CME CME GROUP INC Managed Account_1546 5000] 4 24 2000] Long 12112012] 5314|4735 730 27 73027 765 10 76 43 76 43
CME CME GROUP INC [Managed Account_1546 1000 952000 Long 12112012] 53 14| 5494 54 04 5404 5314 150 130 -
FMC HONDAMOTOR COMPANY LTD ADR Managed Account_1546 T000] _ 3162011] Long 12112012] 3205 3054 305 29 306 29 763 60 469 1469 T
HMC HONDAMOTOR COMPANY LTD ADR Managed Account_1546 2000] 1116 2011] Long 12112012] 3205|2003 515 5515 65 00 775 775 C|
URBN URBAN OUTFITTERS INC Managed Account_1546 4000 T42011] Long 12 112012] 3048 2035 117 52 11752 155 57 305 305 T
URBN URBAN OUTFITTERS INC Managed Account_1546 2000 912011] Long 12112012] 3009 2592 5104 5104 7779 75 65 75 65 C|
VOSYY VAOLSELEY PLC ADR NEV/ Managed Account_1546 0130] 10 20 2011] Long 12 112012 461 707 030 030 059 021 021 T
150 [TESORO PETROLEUM CP [Managed Account_1546 5000] 10 112012 Short 12122012] 3004 3531 34479 34419 350 4 14 69 14 69 C]
Vo VALERO ENERGY CP DELANEV/ Managed Account_1546 12000] 10 112012] Short 12122012] 3276|2017 350 04 350 04 393 06 1302 1302 T
MRV /SY [V7M MORRISON SUPERMARKETS PLC [Managed Account_1546 2000] 5 112012] Shont 12122012] 2144 2256 512 4512 4250 7% 224 C]
MRV /SY V7M MORRISON SUPERMARKETS PLC Managed Account_1546 6000|1216 2010] Long 12122012] 2144 2095 335 20 335 20 343 05 735 755 -
[FHLMC 306 G056715 1 23 01 3¢ Managed Account_1546 1600] 01010001 Long 12152012 100 000 000 000 C166 0 00 000 -
FCX FREEPORT MCMORAN CPSGLD Managed Account_1546 5000] 023 2000 Long 12172012] 3356|3652 152 59 15250 167 30 479 479 -
[Fex FREEPORT MCMORAN CPSGLD Managed Account_1546 3000 726 2010] Long 12172012] 33 56| 3539 106 16 106 16 100 65 540 540 -
[EC [ECOLAB INC Managed Account_1546 4000] __2102010] Long 12192012] 7170|4390 175 60 175 60 206 52 1 22 1122 -
ECL ECOLAB INC [Managed Account_1546 1000 342010] Long 12192012] T 71| 4267 4267 4267 T 2004 2004 -
NOBLE CORP NEV/ Managed Account_1546 5000] 1213 2010] Long 12192012] 3540 352 176 15 17616 179 40 322 322
NE NOBLE CORP NEV/ [Managed Account_1546 5000 1231 2010] Long 12192012] 3545|3576 175 50 17530 179 40 060 060 -
[TEVA [TEVA PHARMACEUTICALS ADR Managed Account_1546 7000 1210 2010] Long 12192012] 3032|5302 37114 37114 260 21 102 37 102 67 -
[TEVA [TEVA PHARMACEUTICALS ADR Managed Account_1546 2000 1216 2010] Long 12192012] 3033|5236 104 12 104 72 76 65 707 75 07 -
[TEVA [TEVA PHARMACEUTICALS ADR Managed Account_1546 5000 T8 2011] Long 12192012] 3082|3630 191 69 19139 191 62 027 027 T
US TSY NOTE 2 000 11 30 13 Managed Account 1546 | 7000000] 115 2012] Short 12192012] _10192] 10108] 713208 711607 7120 56 1153 749 -
MAR MARRIOTT INTLINC NEV/ (L A Managed Account_1546 4000] 615 2011] Long 12212012] 3711|3734 15137 15137 145 44 703 703 T
MAR MARRIOTT INTLINC NEV/ (L A [Managed Account_1546 1000 T52011] Long 12212012 3T0|__2ai 7t pikil 2777 3711 934 934 C]
FNMA POOL 7351415 1 21 01 35 Managed Account_1546 333 650] 01010001 Long 12 252012 700 000 000 000 333 65 000 000 -
[FNMA POOL 735004 51 29 0135 Managed Account_1546 525410] 01010001 Long 12 252012 100 000 000 000 525 41 0 00 0 00 -
FNMA POOL Gocse16 1 212 0137 Managed Account_1546 30050] __01010001] Long 12 252012 100 000 000 000 3055 000 000 -
|FNMAP00L3902776 0009 0139 Managed Account_1546 $0010] 01010001 Long 12 252012 100 000 000 000 5001 0 00 000 -
FNMA POOL AB0289 6 000 2 01 37 Managed Account_1546 614 650] 01010001 Long 12 252012 100 000 000 000 514 65 000 000 -
|FNMAPO0LAE049361 2100139 Managed Account_1546 54990 01010001 Long 12 252012 100 000 000 000 64 00 0 00 000 -
[FNMA POOL AL 1594 6 000 7 01 40 [Managed Account_1546 97530] 01010001 Long 12 252012 100 000 000 000 9753 000 000 -
Cong Term Totals I I TS 130457 G0 5 130443675 166330405 10467 02]3 27505 61

C Tax lotis covered under cost basis reporting requirements

\J \lash sale rules apply tothis tax lot Disallowed lossviillbe reported on Form 1099 B forthe current tax year

Non covered securities are not subjectto the RS cost basis reporting regulations therefore their date of acquisition cost basis short orlong term designation and any disalloved loss resulting from a viash sale willnotbe reportedto the RS




A Information for this transaction reflects yourrequested adjustments to existing Morgan Stanley & Co LLC trade history

M Options exercise and assignments include options premiums when determining the realized gain and loss

The Estimated Gain and Loss information is provided for informational purposes onlyand maynotbe relied upon in making any tax accounting or regulatory filing orreport \ /e recommend that you contact yourtax advisorto determine the appropriate information to be used in the preparation of your tax return This Estimated Gain
and Loss Summarys nota substitute 1099 form (or any other appropriate tax form)and should not be filed Liith your taxes The Total Cost Unit Cost and Proceeds ofeligible equity and options transactions viith Choice SelectSM pricing do not include commissions paid on your purchases orsales and therefore maynot equalthe
acquisition price or principal amount ofthe sale Cost basis adjustments for Choice Select Eligible Trades will be reflected inthe account shortly afterthe calendar month end The figures should be independently verified Estimated Gain and Loss information does nottake into account a taxpayer's particular circumstances such as the
existence ofhedging transactions constructive sales ormarked to market pricing adjustments on certain options held at year end Please note that although Morgan Stanley Smith Barney LLC makes everye ffortto adjust the cost basis for such securities’ capital changes 1tdoes not adjust the cost basis for all events including
amortization ofnon municipal bond premiums exercise o f unlisted stock options securities deemedto have been sold and simultaneously repurchased receipt ofcash inlieu of fractional shares orthe neteffect ofisash sales and or short sales against the box

Forsecunties not purchased through Morgan Stanley Smith Barney LLC forexample secunties purchased elsewshere and latertransferred to1t anydata included inthe Estimated Gain and Loss information has been provided either byyou or another financial nstitution \/hetherprovided by you another financial institution orMorgan
Stanley Smith Barney LLC 1t1s yourresponsibilityto ensure the accuracy ofall o fthe Estimated Gain and Loss information Please contact your Financial Advisor with any questions orto correct any information

ForManaged Futures and alternative investments there are likelyto ber onredemp! please see applicable offering d

Viithrespect to estimated gains and losses for listed equity options Morgan Stanley Smith Barney has taken into account option premiums paid or received and inrespect to multiple purchases and or sales calculated costusing an average unitprice for all like positions Morgan Stanley Smith Barney has made calculations using what
appeartobe off setting positions no assurance can be given that these positions are intended to off set each other orthattheyare not intended to off setothersecunities positions inwhich case the analysis maybe different Morgan Stanley Smith Barneyhas obtained pricing information from independent sources 1t believes tobe
reliable No assurance canbe giventhat the values given are accurate Values are subjectto change and are as ofa given point in time only Pastperformance does not guarantee future returns

Important Notice Reqarding Pncing of Auction Rate Securities
The followiing message applies onlyto holders of Auction Rate Securties Depending on your current holdings this message may maynotbe applicable to you

Due torecent market conditions certain Auction Rate Securities are experiencing no orlimited hquidity Therefore the price(s) for any Auction Rate Securities showin on ClientServ maynotreflect the price(s) youwsould receive upon a sale atauction orin a secondary market transaction There can be no assurance that a successful
auction will occur orthat a secondary market exists orviilldevelop fora particular security The prices ofany Auction Rate Securities on ClientServ are derived from various sources and may differ from prices provided to Morgan Stanley Smith Barney by outside pricing services and or from Morgan Stanley Smith Barney's ovin internal
bookkeeping valuations Please contactyour Financial Advisor for more information about current conditions in the Auction Rate Securities market



