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Form 990-i>F

Department of the Treasury

~ 7 Returnof Private Foundation— —— —— | OMBNo 1545:0052
or Section 4947(a) 1) Trust Treated as Private Foundation

P> Do not enter Social Security numbers on this form as it may be made public.

2013

Internal Revenue Service P Information about Form 990-PF and its separate instructions is at www.irs.gov/form990pf. Open 1o Public Tnspection
For calendar year 2013 or tax year beginning ocT 1, 2013 , and ending SEP 30, 2014
Name of foundation A Employer identification number
THE MCMICHAEL FAMILY FOUNDATION 56-1774976
Number and street (or P O box number if mail ts not delivered to street address) Room/suite B Te|eph0ne number
P.O. BOX 507 336-548-6444
City or town, state or province, country, and ZIP or foreign postal code G if exemption application 1s pending, check here DD
MADISON, NC 27025
G Check all that apply: D Initial return |:| Initial return of a former public charnty D 1. Foreign organizations, check here >|:|
Final return D Amended return
[ ] Address change [__] Name change 2. e nen commpStaton e et gy []
H Check type of organization: |:] Section 501(c)(3) exempt private foundation E If private foundation status was terminated
ljﬂ Section 4947(a)(1) nonexempt charitable trust I:] Other taxable private foundation under section 507(b)(1)(A), check here P[:]
I Fair market value of all assets at end of year |J Accounting method: [ X1 Cash  [__] Accrual F If the foundation 1s in a 60-month termination
(from Part Il, col (c), line 16) 1 other (specify) under section 507(b)(1)(B), check here ]
»$ 56,289,445 .|(Partl, column (d) must be on cash basis )
Part 1| Analysis of Revenue and Expenses ven nv (d) Disbursements
e S g | feend, | Ol | @ | S
1 Contributions, gifts, grants, etc., received N/A
2 Check P m f the foundabion is not required to attach Sch B
B e e a® and temporary 135,237. 135,237. STATEMENT 1
4 Dwvidends and interest from securities 1,144,059. 1,144,059. STATEMENT 2
5a Gross rents
b Net rental income or (loss)
o 6a Net gain or (loss) from sale of assets not on line 10 L 4 8 3 7 0 5 7 .
gl b ocenmags @ 10,944,017,
q>, 7 Capital gain net income (from Part IV, line 2) 3 7 4 8 3 7 0 5 7 .
« 8 Net short-term capital gain
9 Income modifications
Gross sales less returns
102 and aliowances
b Less Costof goods sold
c
1 <744,277.b> <744,277.> STATEMENT 3
12 4,018,076.] 4,018,076,
13 0. 0. 0.
14
)45
o8 16a
6‘§_ b Accounting fees 11,030. 11,030. 0.
¥=X| ¢ Other professional fees STMT 5 478,614. 478,614. 0.
3817 Interest 211,781. 211,781. 0.
‘ Q“g 18 Taxes STMT 6 29,172, 29,172. 0.
‘ 8 ZE 19 Depreciation and depletion
= _g 20 Occupancy
& <« |21 Travel, conferences, and meetings
5 E 22 Printing and publications
| @ 2|23 Other expenses STMT 7 70,311. 69,287. 0.
‘ ‘E 24 Total operating and administrative
2 expenses. Add ines 13 through 23 800,908. 799 ,884. 0.
Olas Contributions, gifts, grants paid 2,790,896. 2,790,896.
26 Total expenses and disbursements.
Add lings 24 and 25 3,591,804. 799,884. 2,790,896.
27 Subtract ine 26 from line 12:
a Excess of revenue over expenses and disbursements 4 2 6L2 7 2 .
b Net investment income (f negative, enter -0-) 3,218,192.
¢ Adjusted net income f negative, enter -0-) N/A

323501

j0-10-13 LHA For Paperwork Reduction Act Notice, see instructions

Form 990-;{(2013)



Form 990-PF (2013)

THE MCMICHAEL FAMILY FOUNDATION —  — —— —— —56-1774976—— Page2 —

Balance Sheets

Attached schedules and amounts in the descnption
column should be for end-of-year amouats only

Beginning of year

End of year

{a) Book Value

(b) Book Value

{c) Far Market Value

Assets

1
2
3

10a

-4

11

12
13
14

15
16

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

99,360.

498,953.

498,953.

1,263,179.

1,836,885.

1,836,885.

Less:; allowance for doubtful accounts P

Pledges recevable b

Less: allowance for doubtful accounts P

Grants receivable

Receivables due from officers, directors, trustees, and other
disquahfied persons

Other notes and loans recetvable >

Less: allowance for doubtful accounts B>

Inventories for sale or use

Prepaid expenses and deferred charges

investments - U.S. and state government obligations
Investments - corporate stock

investments - corporate bonds

Investments - land, buitdings, and equipment: basts

STMT 9
STMT 10

14,027,779.

13,914,174.

18,120,558.

3,651,271.

3,275,302.

3,307,623.

>
Less accumulated depreciation >

Investments - mortgage loans
Investments - other
Land, buildings, and equipment: basis P

STMT 11
117,450.

27,403,820.

27,346,367.

32,407,976.

Less accumulated depreciaion >

117,450.

117,450.

117,450.

Other assets (describe P> )]

Total assets (to be completed by all filers - see the
instructions. Also, see page 1, tem 1)

46,562,859.

46,989,131.

Liabilities

17
18
19
20
21
22

23

Accounts payable and accrued expenses

Grants payable

Deferred revenue

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

Mortgages and other notes payable

Other habilities (describe )

Total liabilities (add lines 17 through 22)

Net Assets or Fund Balances

24
25
26

27
28
29
30

31

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

Temporanly restricted

Permanently restricted

Foundations that do not foliow SFAS 117, check here

and complete lines 27 through 31.

Capital stock, trust principal, or current funds

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

> [X]

Total liabilities and net assets/fund balances

0.

0.

0.

0.

46,562,859.

46,989,131.

46,562,859.

46,989,131.

46,562,859.

46,989,131.

56,289,445.

Part i | Analysis of Changes in Net Assets or Fund Balances

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

(must agree with end-of-year figure reported on prior year's return) 1 46,562,859.
2 Enter amount from Part |, ing 27a 2 426,272.
3 Other increases not included in line 2 (itemize) P> 3 0.
4 Add lines 1,2,and 3 4 46,985,131.
5 Decreases not included in line 2 (itemize) P> 5 0.
6 Total net assets or fund balances at end of year (line 4 minus line 5) - Part i, column (b), ine 30 6 46,989,131.
323511 Form 990-PF (2013)

10-10-13
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Form 990-PF (2013) THE MCMICHAEL FAMILY FOUNDATION _

o —— ——56=1774976—Page3d— — —

[ Part IV | Capital Gains and Losses for Tax on Investment Income

(a) List and describe the kind(s) of property sold (e.g., real estate, (bLHo%ragqausl;ed (? Date acquired (d) Date sold
2-story brick warehouse; or common stock, 200 shs. MLC Co.) D - Donation mo., day, yr.) (mo., day, yr.)

1a

b SEE ATTACHED STATEMENT

¢

d

e

{f) Depreciation allowed (g) Cost or other basis (h) Gain or (loss)
(e) Gross sales price (or aliowable) plus expense of sale (e) plus (f) minus (g)

a

b

¢

d

e 10,944,017, 7,460,960. 3,483,057,

Complete only for assets showing gan in column (h) and owned by the foundation on 12/31/69 (1) Gans (Col. (h) gain minus
j) Adjusted basis k) Excess of col. (I col. (k), but not less than -0-) or
(i) F.M.V. as of 12/31/69 O A e b e Losses (from col. (h))

a

b

¢

d

e 3,483,057.

If gain, also enter in Part |, line 7
2 Capital gain net income or (net capital loss) If (loss), enter -0-in Part |, hne 7

3 Net short-term capital gain or (loss) as defined in sections 1222(5) and (6):
If gain, also enter in Part |, line 8, column (c).
If (loss), enter -0- in Part |, line 8

3,483,057.

N/A

[Part V | Qualification Under Section 4940(e) for Reduced Tax on Net Investment Income

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

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

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

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

[:I Yes IK] No

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

B (a)d (b) (c) DIStrlblS{!IZ)n ratio
Calendar yeaars(eogwye%eratgggmnmg 1n) Adjusted qualifying distributions Net value of noncharitable-use assets {col. (b) dvided by co!. (c))
2012 2,602,947. 52,625,755. .049461
2011 2,535,068. 48 ,604,037. .052158
2010 2,769,068. 54,271,234. .051023
2009 2,502,116. 51,911,517. .048200
2008 2,249 ,406. 50,699,707. .044367
2 Total of hne 1, column (d) 2 .245209
3 Average distribution ratio for the 5-year base period - divide the total on line 2 by 5, or by the number of years
the foundation has been n existence If less than 5 years 3 .049042
4 Enter the net value of noncharitable-use assets for 2013 from Part X, ine 5 4 56,893,167.
5 Multiply ine 4 by line 3 5 2,790,155.
6 Enter 1% of net investment income (1% of Part |, line 27b) 6 32,182.
7 Addlnes5and 6 7 2,822,337.
8 Enter qualifying distributions from Part Xil, ine 4 8 2,828,856.

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

See the Part Vi instructions.

323521 10-10-13

Form 990-PF (2013)
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Form 990-PF (2013) THE MCMICHAEL FAMILY FOUNDATION 56=1774976 —Paged

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

1a Exempt operating foundations described in section 4940(d)(2), check here P> l:] and enter "N/A" on line 1.
Date of ruling or determination letter: (attach copy of letter if necessary-see instructions)
b Domestic foundations that meet the section 4940(e) requirements in Part V, check here IE and enter 1% 1

32,182.

of Part |, hne 27b
¢ All other domestic foundations enter 2% of line 27b. Exempt foreign organizations enter 4% of Part |, ine 12, col. (b).
2 Taxunder section 511 (domestic section 4947(a)(1) trusts and taxable foundations only. Others enter -0-)

3 Add lines 1and 2

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

o & [ IN

5 Taxbased on investmentincome. Subtract line 4 from line 3. If zero or less, enter -0-

6 Credits/Payments:
a 2013 estimated tax payments and 2012 overpayment credited to 2013 6a 19,120.
b Exempt foreign organizations - tax withheld at source 6b
¢ Tax paid with application for extension of time to file (Form 8868) 6c 38,000.
d Backup withholding erroneously withheld 6d
7 Total credits and payments. Add hnes 6a through 6d 7

57,120.

8 Enter any penalty for underpayment of estimated tax. Check here D if Form 2220 1s attached

9 Tax due. If the total of ines 5 and 8 1s more than hne 7, enter amount owed > 9

10 Overpayment. If ine 7 1s more than the total of lines 5 and 8, enter the amount overpaid > | 10

24,938.

11 Enter the amount of line 10 to be: Credited to 2014 estimated tax P> 24,938 .LRefunded » | 1

0.

[ Part VII-A | Statements Regarding Activities

1a During the tax year, did the foundation attempt to influence any national, state, or local legsiation or did it participate or intervene in
any political campaign®?

b Did it spend more than $100 duning the year (either directly or indirectly) for political purposes (see instructions for the defimtion)?
If the answer is "Yes" to 1a or 1b, attach a detalled descnption of the activities and copies of any matenals published or
distnbuted by the foundation in connection with the activities.

¢ Did the foundation file Form 1120-POL for this year?

d Enter the amount (if any) of tax on political expenditures (section 4955) imposed during the year:

(1) On the foundation. > $ 0. (2) On foundation managers. > $ 0.

e Enter the reimbursement (if any) paid by the foundation during the year for political expenditure tax imposed on foundation

managers. > $ 0.

2 Has the foundation engaged in any activities that have not previously been reported to the IRS?
If “Yes," attach a detailed descnption 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? /f "Yes, " attach a conformed copy of the changes

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

o

5 Was there a iquidation, termination, dissolution, or substantial contraction during the year?
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 nstrument, or
® By state legislation that effectively amends the governing instrument so that no mandatory directions that confiict with the state law
remain in the governing instrument?
7 Did the foundation have at least $5,000 in assets at any time during the year? /f "Yes," complete Part ll, col. (c), and Part XV

8

e

Enter the states to which the foundation reports or with which it 1s registered (see instructions) »

Yes| No

1a

1b

Ce il

1c

4a

bl

If "Yes,” has it filed a tax return on Form 990-T for this year? N/A

4b

>4

NC

-3

If the answer 1s "Yes" to line 7, has the foundation furmished a copy of Form 990-PF to the Attorney General (or designate)
of each state as required by General Instruction G? If "No, " attach explanation
9 Is the foundation claiming status as a private operating foundation withun the meaning of section 4942(;)(3) or 4942(j)(5) for calendar
year 2013 or the taxable year beginning in 2013 (see instructions for Part XIV)? If “Yes,® complete Part XIV
10 Did any persons become substantial contributors during the tax year? if ~ves " attach a schedule histing their names and addresses

8b

9

X

10

X

323531
10-10-13

Form 990-PF (2013)



Form 990-PF (2013)

THE MCMICHAEL FAMTILY FOUNDATION — — — ————— 56=1774976— —Pages —

[ Part VII-A | Statements Regarding Activities (continued)

11 At any time during the year, did the foundation, directly or indirectly, own a controlled entity within the meaning of
section 512(b)(13)? If "Yes," attach schedule (see instructions)

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)

13 Did the foundation comply with the public inspection requirements for its annual returns and exemption application?
Website address P> N/A

i1

12

13

X

14 Thebooksare ncareof p DALTON L. MCMICHAEL, JR.

Telephone no.p>336-548-5250

Locatedat » P.O. BOX 507, MADISON, NC ZIP+4 27025

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 »| 15 |

]
N/A

16 At any time duning calendar year 2013, did the foundation have an interest in or a signature or other authority over a bank,
securities, or other financial account in a foreign country?
See the instructions for exceptions and filing requirements for Form TD F 90-22.1. If “Yes," enter the name of the foreign
country p»

16

Yes

No
X

[ Part VII-B | Statements Regarding Activities for Which Form 4720 May Be Required

File Form 4720 if any item is checked in the "Yes" column, unless an exception applies.
1a During the year did the foundation (either directly or indirectly):
(1) Engage in the sale or exchange, or leasing of property with a disqualified person®? |:| Yes m No
(2) Borrow money from, lend money to, or otherwise extend credit to (or accept it from)
a disquahfied person? E| Yes Iz] No
(3) Furmish goods, services, or facilities to (or accept them from) a disqualified person? D Yes lz' No
| (4) Pay compensation to, or pay or reimburse the expenses of, a disqualified person? l:] Yes IKI No
(5) Transfer any income or assets to a disquabfied person (or make any of either available
for the benefit or use of a disqualified person)? [:] Yes IK] 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 80 days.) |:| Yes IK] No
b If any answer 1s “Yes" to 1a(1)-(6), did any of the acts fail to qualify under the exceptions described in Regulations
section 53.4941(d)-3 or in a current notice regarding disaster assistance (see instructions)? N/A
Organizations relying on a current notice regarding disaster assistance check here > D
¢ Did the foundation engage 1n a pnior year in any of the acts described in 1a, other than excepted acts, that were not corrected
before the first day of the tax year beginning in 20132
2 Taxes on failure to distribute income (section 4342) (does not apply for years the foundation was a private operating foundation
defined in section 4942())(3) or 4942())(5)):
a At the end of tax year 2013, did the foundation have any undistributed income (ines 6d and 6e, Part XI) for tax year(s) beginning
before 2013? [ Jves (X1 no
If “Yes,” list the years p»> , , ,
b Are there any years listed in 2a for which the foundation 1s not applying the provisions of section 4942(a)(2) (relating to incorrect
valuation of assets) to the year's undistributed income? (If applying section 4942(a)(2) to all years listed, answer "No" and attach
statement - see instructions.) N/A
¢ If the provisions of section 4942(a)(2) are being applied to any of the years histed in 2a, list the years here.
| 4 ) , )
3a Did the foundation hold more than a 2% direct or indirect interest in any business enterprise at any time
during the year? D Yes IE No
b If “Yes," did it have excess business holdings in 2013 as a result of (1) any purchase by the foundation or disqualified persons after
May 26, 1969; (2) the lapse of the 5-year period (or longer period approved by the Commissioner under section 4943(c)(7)) to dispose
of holdings acquired by gift or bequest; or (3) the lapse of the 10-, 15-, or 20-year first phase holding period? (Use Schedule C,
Form 4720, to determine if the foundation had excess business holdings in 2013.) N / A
4a Did the foundation invest during the year any amount in a manner that would jeopardize its charitable purposes?
b Did the foundation make any investment 1n 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 beginning in 2013?

Yes

No

ib

1c

2b

3b

4a

X

4b

X

Form 990-PF (2013)

323541
10-10-13




— __ Form.990-PF(2013) THE MCMICHAEIL FAMILY FOUNDATION 56-1774976 Page 6
[ Part VII-B’| Statements Regarding Activities for Which Form 4720 May Be Required (continued)
5a During the year did the foundation pay or incur any amount to;
(1) Carry on propaganda, or otherwise attempt to influence legislation (section 4945(e))? |:] Yes DTJ No
(2) Influence the outcome of any specific public election (see section 4955); or to carry on, directly or indirectly,
any voter registration drive? D Yes [E No
(3) Provide a grant to an indmvdual for travel, study, or other similar purposes? Yes @ No
(4) Prowide 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)? [ ves [(X] Mo
(5) Prowide for any purpose other than religious, charitable, scientific, literary, or educational purposes, or for
the prevention of cruelty to children or ammals? D Yes IKI No
b If any answer Is “Yes" to 5a(1)-(5), did any of the transactions fail to qualfy under the exceptions described in Regulations
section 53.4945 or in a current notice regarding disaster assistance (see instructions)? N/A 5b
Organizations relying on a current notice regarding disaster assistance check here | 4 D
¢ If the answer I1s "Yes" to question 5a(4), does the foundation claim exemption from the tax because it mainta:ned
expenditure responsibility for the grant? N/A CJves C_Ino
If "Yes," attach the statement required by Regulations section 53 4945-5(d)
6a Did the foundation, during the year, receive any funds, directly or indirectly, to pay premiums on
a personal benefit contract? [::] Yes LY_I No
b Did the foundation, during the year, pay premiums, directly or indirectly, on a personal benefit contract? 6b X
If "Yes" to 6b, file Form 8870
7a At any time during the tax year, was the foundation a party to a prohibited tax shelter transaction? D Yes LY_] No
b If "Yes.” did the foundation receive any proceeds or have any net income attributable to the transaction? N/A 7b
Part VIl | Information About Officers, Directors, Trustees, Foundation Managers, Highly
Paid Employees, and Contractors
1 List all officers, directors, trustees, foundation managers and their compensation.
d) Contnbutons to
(a) Name and address hgt)l)rsT glgr' \auréglf\é%?ogtgd (C)((I:form?gr;?gtlon "("'Pg;%ﬂ,";gﬁ';}f""‘ a((:%E;(l ther
to position enter -0-) compensation allowances
SEE STATEMENT 12 0. 0. 0.
2 Compensation of five highest-paid employees (other than those included on line 1). If none, enter "NONE."
(a) Name and address of each employee paid more than $50,000 (b)hTolﬂer!é %Ta? ev\é%réxge (c) Compensation °("ﬁ’ 2%%2%2%1235 aéﬁ%ﬁﬁ egt%%r
devoted to position compensation allowances
NONE
Total number of other employees paid over $50,000 » ] 0

323551
10-10-13

Form 990-PF (2013)



Form 990-PF (2013) THE MCMICHAEL FAMILY FOUNDATION _  — — —  56=1774976 Page7— —
[Part VIIl | Information About Officers, Directors, Trustees, Foundation Managers, Highly
Paid Employees, and Contractors (continued)
3 Five highest-paid independent contractors for professional services. If none, enter "NONE."
(a) Name and address of each person paid more than $50,000 (b) Type of service (c) Compensation

NONE

Total number of others receiving over $50,000 for professional services » 0
[Part IX-A] 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 organizations and other beneficiaries served, conferences convened, research papers produced, etc.

1 N/A

Expenses

| Part IX-B | Summary of Program-Related Investments
Describe the two largest program-related investments made by the foundation during the tax year on lines 1 and 2. Amount

1 N/A

All other program-related investments. See mstructions.
3

| Total. Add lines 1 through 3 | 0.
Form 990-PF (2013)

323561
10-10-13




Form 990-PF (2013) THE MCMICHAEL FAMILY FOUNDATION

561774976 —Pages

|Part)$

Minimum Investment Return (Al 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 chantable, etc., purposes:

a Average monthly far market value of securities 1a 31,397,176.
b Average of monthly cash balances 1b 931,208.
¢ Fair market value of all other assets 1c 25,431,176.
d Total (add lines 1a, b, and c) 1d 57,759,560.
e Reduction claimed for blockage or other factors reported on lines 1a and
1c (attach detarled explanation) | 1e | 0.
2  Acquisthon indebtedness applicable to line 1 assets 2 0.
3 Subtract ine 2 from line 1d 3 57,759,560.
4 Cash deemed held for charitable activities. Enter 1 1/2% of ine 3 (for greater amount, see instructions) 4 866,393.
5 Netvalue of noncharitable-use assets. Subtract ine 4 from line 3. Enter here and on Part V, line 4 5 56,893,167.
6 Minimum investment return_Enter 5% of ine 5 6 2,844 ,658.

Part XI I Distributable Amount (see instructions) (Section 4942())(3) and ())(5) private operating foundahons and certain

foreign organizations check here p» [ | and do not complete this part.)

1 Minimum investment return from Part X, line 6 1 2,844,658.
2a Tax on nvestment income for 2013 from Part VI, line 5 2a 32,182.

b Income tax for 2013. (This does not include the tax from Part VI.) 2b

¢ Add lines 2a and 2b 2c 32,182.
3 Distributable amount before adjustments. Subtract fine 2¢ from line 1 3 2,812,476.
4 Recoveries of amounts treated as qualifying distributions 4 0.
5 Addlines3and 4 5 2,812,476.
6 Deduction from distributable amount (see instructions) 6 0.
7 Distributable amount as adjusted. Subtract line 6 from line 5. Enter here and on Part Xiil, line 1 7 2,812,476.
L@Qualifying Distributions (see instructions)
1 Amounts paid (including administrative expenses) to accomplish charitable, etc., purposes:

a Expenses, contributions, gifts, etc. - total from Part I, column (d), hne 26 1a 2,828,856.

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

a Surtability test (prior IRS approval required) 3a

b Cash distribution test (attach the required schedule) 3b
4 Quahfying distributions. Add lines 1a through 3b. Enter here and on Part V, line 8, and Part XIII, ing 4 4 2,828,856.
5 Foundahons that qualify under section 4940(e) for the reduced rate of tax on net investment

‘ income. Enter 1% of Part |, line 27b 5 32,182.
! 6 Adjusted qualifying distributions. Subtract line 5 from line 4 6 2,796,674.

Note. The amount on fine 6 will be used in Part V, column (b), in subsequent years when calculating whether the foundation qualifies for the section

4940(e) reduction of tax in those years.

323571
10-10-13

Form 990-PF (2013)



THE MCMICHAEL FAMILY FOUNDATION _

Form 990-PF (2013)

56=1774976 " —Page9— — —

Undistributed Income (see instructions)

1 Distributable amount for 2013 from Part XI,
line 7
2 Undistributed income, if any, as of the end of 2013
a Enter amount for 2012 only
b Total for prior years:
3 Excess distributions carryover, if any, to 2013:
a From 2008

(a)

Corpus

{b)
Years prior to 2012

(c)
2012

(d)
2013

2,812,476.

b From 2009

¢ From 2010 19,752.

d From 2011 134,736.

e From 2012 9,833.

f Total of ines 3a through e
4 Qualifying distributions for 2013 from
PartXIl,ine4:»$_ 2,828 ,856.

164,321.

a Applied to 2012, but not more than ine 2a

b Applied to undistnbuted income of prior
years (Election required - see instructions)

¢ Treated as distributions out of corpus
(Election required - see instructions)

d Applied to 2013 distributable amount

e Rematning amount distributed out of corpus

5 Excess distributions carryover applied to 2013
(if an amount appears in column (d), the same amount
must be shown in column (a) )

6 Enter the net total of each column as
indicated below:

a Corpus Add hines 31, 4c, and 4e Subtract hne 5
b Prior years' undistributed income. Subtract
line 4b from line 2b

¢ Enter the amount of prior years'
undistributed income for which a notice of
deficiency has been issued, or on which
the section 4942(a) tax has been previously
assessed

d Subtract line 6¢ from line 6b. Taxable
amount - see instructions
e Undistributed income for 2012. Subtract line
4a from line 2a. Taxable amount - see instr.
f Undistributed income for 2013. Subtract
iines 4d and 5 from line 1. This amount must
be distributed in 2014
7 Amounts treated as distributions out of
corpus to satisfy requirements imposed by
section 170(b)(1)(F) or 4942(g)(3)
8 Excess distributions carryover from 2008
not apphed on line 5 or line 7
9 Excess distributions carryover to 2014.
Subtract lines 7 and 8 from line 6a
10 Analysis of ine 9;

2,812, ,476.

16,380.

0.

0.

180,701.

a Excess from 2009

b Excess from 2010 19,752.
¢ Excess from 2011 134,736.
d Excess from 2012 9,833.
e Excess from 2013 16,380.

323581
10-10-13
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Form 990-PF (2013) THE MCMICHAEL FAMILY FOUNDATION __— — — —56=1774976 —Pael0—— —

[ Part XIV | Private Operating Foundations (see instructions and Part VII-A, question 9) N/A
1 a If the foundation has received a ruling or determination letter that it i1s a private operating
foundation, and the ruling 1s effective for 2013, enter the date of the ruling »
b Check box to indicate whether the foundation is a private operating foundation described in section |:] 4942())(3) or |:| 4942()(5)
2 a Enter the lesser of the adjusted net Tax year Prior 3 years
income from Part | or the minimum {a) 2013 (b) 2012 {c) 2011 (d) 2010 (e) Total

investment return from Part X for
each year hsted

b 85% of line 2a

¢ Qualfying distributions from Part XII,
hne 4 for each year listed

d Amounts included in ne 2c not
used directly for active conduct of
exempt activities

e Qualifying distributions made directly
for active conduct of exempt activities.

Subtract ine 2d from hne 2c
3 Complete 3a, b, or ¢ for the
alternative test relied upon:
a "Assets” alternative test - enter:
(1) Value of all assets

(2) Value of assets qualifying
under section 4942())(3)(B)(1)
b “Endowment" alternative test - enter
2/3 of mimmum investment return
shown in Part X, ine 6 for each year
hsted

¢ "Support® alternative test - enter:
(1) Total support other than gross

investment income (interest,
dividends, rents, payments on

securities loans (section
512(a)(5)), or royalties)

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

(3) Largest amount of support from
an exempt organization
(4) Gross investment income

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

1 Information Regarding Foundation Managers:

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

NONE

‘ 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.

NONE

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

Check here @ if the foundation only makes contributions to preselected charitable organizations and does not accept unsolicited requests for funds. If
the foundation makes gifts, grants, etc. (see instructions) to individuals or organizations under other conditions, complete items 2a, b, ¢, and d.

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

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

¢ Any submission deadlines:

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

323601 10-10-13 Form 990-PF (2013)




Form 990-PF (2013) THE MCMICHAEL FAMILY FOUNDATION - 56=1774976 Pagett—— —
ﬁ’art XV!| Supplementary Information (continued)

3 Grants and Contributions Paid During the Year or Approved for Future Payment
Recipient i recipient 1s an individual,
show any relationship to Foundatu?n Purpose %f grant or Amount
any foundation manager status o contribution
Name and address (home or business) or substantial contributor recipient
a Paid dunng the year
CONTRIBUTION MADE VIA PASSTHROUGH
ENTITY 41,
SEE ATTACHED SCHEDULE
2,790,855,
Total > 3a 2,790,896,
b Approved for future payment
NONE
Total » 3b 0

Form 990-PF (2013)

323611
10-10-13




Form 990-PF (2013)

_THE MCMICHAEL FAMILY FOUNDATION

56=1774976—Page-12

Part XVI-A

Analysis of Income-Producing Activities

Enter gross amounts unless otherwise indicated.

1 Program service revenue;
a

Unrelated business income

Excluded by section 512, 513, or 514

(a) (b)
Bucsc;r&gss Amount

(c
Exclu-
sion
code

(d)

Amount

(e)
Related or exempt
function income

b
¢
d
e

f

¢ Fees and contracts from government agencies
2 Membership dues and assessments
3 Interest on savings and temporary cash
investments
4 Dividends and interest from securities
5 Net rental income or (loss) from real estate:
a Debt-financed property
b Not debt-financed property
6 Net rental income or (loss) from personal
property
7 Other investment income
8 Gain or (loss) from sales of assets other
than inventory
9 Netincome or (loss) from special events
10 Gross profit or (loss) from sales of inventory
11 Other revenue:

14

135,237.

14

1,144,059.

14

<744,277.

18

3,483,057.

a
b
c
d

e

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

(See worksheet in ine 13 instructions to venify calculations.)

4,018,076.

0.

13

4,018,076,

Part XVI-B Relationship of Activities to the Accomplishment of Exempt Purposes
Line No. Explain below how each activity for which income 1s reported in column (e) of Part XVI-A contributed importantly to the accomphshment of
v the foundation's exempt purposes (other than by providing funds for such purposes).
EERTAN Form 990-PF (2013)




Form 990-PF (2013) THE MCMICHAEL FAMILY FOUNDATION —— —56=1774976 _Pagets ———
Part XVIl | Information Regarding Transfers To and Transactions and Relationships With Noncharitable
Exempt Organizations

1 Did the organization directly or indirectly engage in any of the following with any other organization described in section 501(c) of Yes| No

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) X
{2) Other assets 1a(2) X

b Other transactions:

| (1) Sales of assets to a noncharitable exempt organization 1b(1) X
(2) Purchases of assets from a noncharitable exempt organization 1b(2) X
(3) Rental of facilities, equipment, or other assets 1b(3) X
(4) Reimbursement arrangements 1b(4) X
(5) Loans or loan guarantees 1b(5) X
(6) Performance of services or membership or fundraising solicitations 1b(6) X
3 ¢ Sharing of facilites, equipment, mailing hists, other assets, or paid employees 1c X

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 received.

(a)Llne no (b) Amount involved (c) Name of noncharitable exempt organization (d) Description of transfers, transactions, and sharing arangements
N/A
2a s the foundation directly or indirectly affiliated with, or related to, one or more tax-exempt organizations described

in section 501(c) of the Code (other than section 501(c)(3)) or n section 5277 El Yes @ No

b If"Yes," complete the following schedule.

(a) Name of organization (b) Type of organization (c) Description of relationship
N/A

Under penalties of perjury, | declare that | have examined this return, including accompanying schedules and statements, and to the best of my knowledge

May the IRS discuss this

Si g n and belief, 1t ts true, cormrect, and complete Declaration of preparer (other than taxpayer) 1s based on all information of which preparer has any knowledge return with the preparer
shown below (see instr )?
Here bﬂl/% Z/Z/"‘“A‘// |£//5//5 }ﬂ/?u}/o‘:,ov [XIves [_INo
Signature of officer or trusteé Date Title
Print/Type preparer's name Preparer's signature Date Check [ | if [PTIN
— self- employed

Paid JANE R_POTTER %R/Po'u}d §lilis 201057495
Preparer |rrm'sname » BUTLER & BURKE, L.L.P. Frm'sEIN > 56-1138530
Use Only

Firm's address » 100 CLUB OAKS COURT, SUITE A

WINSTON-SALEM, NC 27104 Phoneno. (336)768-2310

Form 990-PF (2013)

323622
10-10-13




THE _MCMICHAEL FAMILY FOUNDATION

CONTINUATION FOR 990-PF, PART IV
PAGE 1 OF 1

Lgart lﬂ Capital Gains and Losses for Tax on lnvestment Income

{a) Listand describe the kind(s) of property sold, e.g., real estate, (byf"g‘l’lfgﬁa”s'g‘*d (ce Date acquired| (d) Date sold
2-story brick warehouse; or common stock, 200 shs. MLC Co. D - Donatton mo., day, yr.) | (mo., day, yr.)
12 CAPITAL GAINS/LOSSES PASSED THROUGH PARTNERSHIPS P ARIQOUS VARIOQUS
b CAPITAL GAIN DISTRIBUTIONS P VARIOUS [VARIQUS
¢ MERRILL LYNCH INVESTMENTS - SEE_ ATTACHED P
d MERRILL LYNCH INVESTMENTS - SEE ATTACHED P
e SECURITY SALES - LITIGATION P
t ACACIA RESEARCH P
_9 BROADCOM P
h FAMILY DOLLAR STORES P
I VODAFONE GROUP PLC SPON ADR P
_J WINDSTREAM P
k YADKIN VALLEY FINANCIAL CORP P
| UBS - SEE ATTACHED P
m UBS - ADJ FROM CONS STMT TO GL REPORT P
n
0
r oth
() o s (Depecanafoued | (3)Com s ar b Ao o)
a 2,121,028. 2,121,028,
b 59,104. 59,104.
c 2,636,492. 2,525,655, 110,837.
d 1,785,504. 1,430,374. 355,130.
e 242. 242.
f 12,667. 30,368. <17,701.>
g 27,917. 31,183. <3,266.>
h 74,002, 34,667. 39,335.
I 38. 26. 12.
1 23,570. 33,753. <10,183.>
k 32,456. 82,288, <49,832.>
I 4,170,997. 3,324,138. 846,859.
m <31,492. 31,492.
n
0
Complete only for assets showing gan in column (h) and owned by the foundation on 12/31/69 (1) Losses (from col. (h))
: Gains (excess of col. (h ver col.
(i) F-MLV. as of 12/31/69 O o o0 i ey ucf%l'ns) S n()otﬁgss(trza%a!?o?-)e col- (k)
a 2,121,028,
b 59,104.
c 110,837.
d 355,130.
e 242.
f <17,701.>
q <3,266.>
h 39,335.
I 12.
1 <10,183.>
k <49,832.>
| 846,859.
m 31,4592.
n
0
2 Capital gain net income or (net capttal loss) { :: 8?,&)?':2‘:? I%_'-n ,,’: %‘;,{' H%Z 7} 2 3,483,057,
3 Net short-term capital gain or (loss) as defined in sections 1222(5) and (6): }
If gawn, also enter in Part |, ine 8, column (c).
If (loss), enter "-0-"in Part |, line 8 3 N/A

323561
05-01-13




MERRILL LYNCH

'ERSTE GROUP BANK AG
'CNOOC LTD
MERCADOLIBRE INC
WHOLE FOODS MKT INC COM
CHINA CONSTRUCTION 8K-H
ARCELORMITTAL
SILVER WHEATON CORP
MITSUBISH! UFJ FINANCIAL
YANDEX NV CLA
LUKOIL SPONSORED ADR
SBERBANK SPONSORED ADR
SBERBANK SPONSORED ADR
US TSY 2.000% FEB 1520
ADT CORP SHS
YANDEXNVCLA
CISCOSYSTEMS INC  COM
YANDEX N VCL A
SBERBANK SPONSORED ADR
YANDEX NV CL A
FIXED INCOME SHRS SER C
ERSTE GROUP BANK AG
HSBC HOLDINGS PLC
ROGERS COMMUNICATIONS B
ZOOMLION HEAVY INDUSTRY
ADT CORP SHS
BHP BILLITON PLC
BRF SA ADR
'YANDEX NV GL A
'VEECO INSTRUMENTS INC
INTL BUSINESS MACHINES
MOHAWK INDUSTRIES INC
STANDARD CHARTERED ORD
MAKITA CORP
DONGFENG MOTOR GROUP
DONGFENG MOTOR GROUP
ROGERS COMMUNICATIONS B
HSBC HOLDINGS PLC
CNOOC LTD
ROGERS COMMUNICATIONS B
GENMAB ASS
ICISCO SYSTEMS INC  COM
‘SANOF1
'CHINA CONSTRUCTION BK-H
'US. TREY INFLATION NTE
{COACH INC
UNITED CONTL HLDGS INC
CNOOG LTD
BRITISH SKY BRDCSTING
ATBT ING
U & TRSRY INFLATION BON
EATON CORP PLC
MOHAWK INDUSTRIES INC
CEE FINANCIERE RICHEMONT *
WHOLE FOODS MKT iNC COM
ROGERS COMMUNICATIONS B
LUKQIL SPONSORED ADR
ROGERS COMMUNICATIONS B
‘PRUDENTIAL FINANCIAL INC
MITSUBISH! UFJ FINANCIAL
MEADWESTVACO CORP
NCR CORP NEW
'SANOF1
'ADT CORP SHS
SILVER WHEATON CORP
WANT WANT CHINA HOLDINGS
ROGERS COMMUNICATIONS 8
MOHAWK INDUSTRIES INC
CATERPILLAR INC DEL
FIXED INCOME SHRS SER M
HSBC HOLDINGS PLC
REYNOLDS AMERICAN INC
ORANGE
HNDITEX -
LADT CORP SHS
VEECO INSTRUMENTS INC
NCR CORP NEW
‘ROGERS COMMUNICATIONS B
HONDA MOTORS LTD 7267
JIANGSU EXPRESS CO LTD-H
MOHAWK INDUSTRIES INC
SILVER WHEATON CORP
BOEING COMPANY
'ADT CORP SHS
'ADT CORP SHS
BOEING COMPANY
ADT CORP SHS
'SEMTECH CORPORATION
IPFIZER NC
ICITRIX SYSTEMS INC COM
[VODAFONE GROUP PLC
\SEMTECH CORPORATION
MEADWESTVACO CORP
'ADT CORP SHS
VERISK ANALYTICS INC
MEADWESTVACO CORP
SCHNEIDER ELECTRIC SE
IHCP INC
THORATEC CORP  COM NEW
THORATEC CORP  COM NEW

THORATEC CORP  COM NEW
ADT CORP SHS

PETSMART WHC

ROSS STORES INC COM

ADT CORP SHS

THORATEC CORP COM NEW
VERISK ANALYTICS INC
VOLKSWAGEN A G SPQNS ADR
ADT CORP SHS

WANT WANT CHINA HOLDINGS
THORATEC CORP  COMNEW
ADT CORP SHS

UBERTY GLOBAL PLC CLC
SEMTECH CORPORATION
FIXED INCOME SHRS SER C

4H20%4
12112013
a5572013
871572013
1271272013
5772013
8/20/2013
911672013
n2014
S/2912014
3212013
1152013
12112013
1262013
107872013
121172013
92072013
8582013
8M472013
1072472013
€6/2014
972312013
412014
872012013
22072014
5/32013
82072013
11/5/2013
5/8/2013
812072033
11/572013
9/30/2013
1271172013
71312013
52013
€46/2013
B/20/2013
8552013
12014
82612013
62372014
&/1872014
8372013
92072013
10772013
82472014
5872013
10732013
127272013
73172013
&r30/2014
a02013
Q62014
5242013
102013
812372014
542312013
1211172013
anno13
182014

72112014
2/11/2014
2/512014
4252014
12/612013
472014
ARB2014
412572014
212012014
71712014
5/212014
710/2014
2102014
2/6/2014
1271172013
8125/2014
412572014
57872014
10972013
BN12014
17222014
812912014
312412014
312412014
7102014
572212014
17232014
TH1R2014
AI202014
12612013
20712014
AB12014
8292014
3AN42014
520/2014
V232014
12112013
311472014
872812014
B12014
B/172014
07412014
SR04
7H02014
282014
THiR0M4
572822014
BHMARO14
242014
22012014
272014
21262014 ¢
27242014
12112013
TH12014
812014
117212013
97292014
Sr2R014
27202014
22612014
37B12014
31072014
1872014
17232014
71020147
81252014
41142014
anpots
372412014
SMER2014
2272014
3IN12014
84152014
22812014
272612014
22014
172912014
ZNBR2014
2/AR014
1312014
42014
BB2014
232014
772412014
1152014
BAN014
BARD14
33014
WE2014
20282014
ani2n14
272812014
212014
SR04
amro14
8122014
annot4
71112014
212872014
10/252013
am’nois
27282014
2014
2132014
87202014

880 00
32 000 00
120 00
156 00
31500
26100
2500
7000
1,305 00
74 00
869 00
13100
8,638 00
70 00
668 00
248 0D
6200
23300
18 00
4300
748 00
8300
3,016 00
405300
147 00
224 00
1,529 00
12200
23000
108 00
20500
3,893 00
17,000 00
5100
13700
2,736 00
1,378 00
88 00

11 00Q.00
4100
18.00
9200
2100
6700
5700
41.00
6300
424 00
69 00
4300
34.00
1400
141.00
8,780 DO
8000
2000
3200
1,332.00
406 00
56 60
276 .00
20 D0

5,092 00
1200
2900
2900

800
800
16.00
7.00
13.00
B80D
7.00
708 00
11.00
97.00
800
3700
45.00

300

47 80

181
13 44
3813
125 86
7547
145 46

S288
4340
6123
45 14
8576
a2
3887
a7 2a
10080
44 45
2738
146
4110
13559
86 84
1083
1073
5100
1318
15721
42142

3737
4377
3548
117
13761
2738
12863
4437
4212
13178
4437
3208
3107
7055
382
2997

8175

2,712.00
2.009.00
21100
4,884 00
170.00
205 00
1,849 00
185.00
4,504 00

Page 10113

214 00

10,895 00
13800
15500

541.00
186 G0
11600
2,858 00
1,850 00
153 0D
4,927 00
114 00
15300
179500
132.00
454200

(4 481 00)
{4 144 00)
{3,573 00)
(3 082.00)
(2 75300)
(2 863 00)
{2,548 00)
(2540 00)
{2,443 00)
12248 00)
(2.183 00)
2,016 00)
{1,960 00)
{1,625 00)
(1,504 00)
{1 467 00)
{1,300 00)
{1,253 00)
{1,188 00)
{1161 00)
{964 00)
{869 00)
(836 00)
(818 00}
(798 00)
(770 00}
{769 00)
{758 00)
{704 00)
(684 00)
(653 00)
(832.00)
(589 00)
(574 00)
{550 00)

{486.00)
(475,00}
{470.00)
{469.00)
(442.00)
(437.00)
{419 00)
{373 00)
{353 00)
(333 00)
{320 00)
(286 00)
{287 00)

{26100




Secusity Description T Acquisibon Date Liquidation Date Quamity  Acquisition Prce  Acquisition Cost Ligundation Prce — Liquid3hon Amouni __ShortTerm QainfLoss) ~ LongTerm GamifLoss)
HCP INC 6/28/2013 11772014 700 4589 31600 38.14 28700 {52.00)

MATTEL INC COM 2/412014 262014 800 38 92 28500 30.54 244 00 {51 00)

\FIXED INCOME SHRS SER M 81892014 972012014 37700 1085 4,090 00 1072 404100 (4% 00) I
ROSS STORES INC COM 1172272043 5/2/2014 700 576 $30 00 6877 48100 149 00)

SEMTECH CORPORATION 872013 2/14/2014 700 30 42 21300 23.46 164 00 148 00) .
MATTEL INC CcOoM 173112014 825/2014 700 3761 28300 3119 21800 (45 00)

ADT CORP SHS 51142013 272812014 800 3152 289 00 3083 24500 144 00) ®
MCP INC 62712013 171572014 600 45.50 27300 38.16 2900 {44 00) ‘
US TRSY INFLATION NTE 1182013 812912014 5,000 00 98.42 5 100 00 9763 5057 00 14300}

HCP INC 62812013 1212014 600 4569 274 00 38.40 230.00 143 00) :
HCP INC 62412012 111412014 800 43.36 346 00 38.07 305.00 142.00) H
NCR CORP NEW 841472013 2120£2014 1000 3737 37400 R23 332.00 14100}

CITRIX SYSTEMS INC COM 7/12013 2717014 800 6332 507 00 5824 456.00 {41 00)

ENSCOPLCSHSCLA 2172013 112412014 500 58 57 288 00 s182 258.00 141 00) H
ROSS STORES INC COM 1172212043 47302014 500 576 37000 6780 33900 140 00} E
BOEING COMPANY 412014 8/15/2014 19060 127 95 2,431 00 12589 2,302 00 {38 00) E
US TSY 1.000% MAY 31 20 211212014 8182014 26 000 00 28 64 2584700 88 50 25,609 0O {38 00) ¢
SEMTECH CORPORATION ansno1l 2142014 600 283 178 00 23 46 14100 {38 00)

MATTEL INC com 211412014 B8/26/2014 600 38 66 2000 3050 18300 {37 00) ¢
ROSS STORES INC COM 192212013 5M/2014 500 1576 376 00 68.56 34300 {36 00)

SEMTECH CORPQORATION 82012013 22712014 500 208 180 00 2494 12500 (36 00)

THORATEC CORP COM NEW 643072014 811272014 300 3500 105 00 2320 70 00 {3500)

US TSY 0 750% JAN 15 20 2/2812014 811272014 20,000 00 10Q 30 20,054 00 10010 20,020 00 {34 00)

INDITEX 21172014 312014 3000 15176 4,553 00 150.62 4,519 00 (34 00)

MATTEL INC coM 2132014 872972014 500 3703 185 00 3050 15200 {33 00)

ROGERS COMMUNICATIONS B 10/472012 7152014 800 4260 34100 3845 30800 {33 00) '
VOLKSWAGEN A G SPONS ADR 62772014 711172014 1900 5168 282,00 500 950 Q0 {32.00) .
USD UNITED MEXICA 1.50% 71172014 87112014 2,000 00 10385 2076 00 10225 2,045 00 {3100) ¢
SEMTECH CORPORATION 82,2013 211472014 400 3125 125 00 2348 94 00 {31 00)

QUEST DIAGNOSTICS INC 5282013 ArN{2014 900 62 80 58300 58 32 534 00 {30 00) !
PETSMART INC 107272013 V2172014 300 78 48 22900 6855 200 00 (30 00)

HCP INC 122013 1212014 400 48 04 184 00 3840 154 00 (3000) H
PETSMART INC 9182013 31972014 400 7420 20700 60 98 268 00 (29 00) !
MATTEL INC coM 113172014 S26/2014 400 3761 150 00 30 54 1200 {28 00) h
SENTECH CORPORATION 8arn013 25512014 300 3125 84 00 2199 68 00 {28 0Q)

MATTEL INC CoMm 2/1B12014 B/2672014 500 3587 179 00 30 50 152 00 (27 00) €
SEMTECH CORPORATION 8152013 21472014 500 28 85 144 00 2346 11700 (27 o0) ;
'SEMTECH CORPORATION anno13 2/412014 300 3088 8300 2198 66 00 {27 ot} E
SEMTECH CORPQRATION 82812013 22612014 500 30 19 151.00 2500 12500 (26 00} H
SEMTECH CORPORATION 8/2612013 2/26{2014 500 30 14 151.00 2500 12500 {26 00) £
HCP INC 62412013 11512014 500 43.36 216 00 38.16 191 00 (26 00) i
HSBC HOLDINGS PLC 102812013 5202044 3000 1103 33100 1020 306 00 {25 00) .
HCP INC 6/24/2013 1HMM2014 500 4336 216.00 3843 19200 (24 00)

'CITRIX SYSTEMS INC COM 71112013 H2812014 300 668 24 189,00 5875 17600 {23 00) .
HCP INC TR2013 12212014 300 48 D4 138.00 3837 11500 {23 00) !
HSBC HOLDINGS PLC 173072014 51222014 264 00 10 46 276000 1037 2,738 00 {22.00)

UNITED CONTL HLDGS INC 3N4r2014 5302014 50 00 4513 2.256.00 4470 223500 {21 00) :
PETSMART INC 10/2/2013 32412014 T200 f 7B 48 35300 6622 132 00 . {2100) !
USTSY 4 750% FEB 15 20 82212013 162014 17,000 00 11813 19,721 00 11588 18 700 00 {2100) t
‘USTSY 1 000% MAY 31 20 2Nn272014 8252014 21,000 00 9B 54 20,71500 88 55 20 895 00 {20.00) \
RALPH LAUREN CORP 1182013 81232014 200 178 38 358 00 163 60 asaoo {2000 ¢
ROSS STORES INC COM (A5R2014 S/B2014 500 7172 358 00 6777 338 00 (2000)

'PETSMART INC 10112013 3MBRO14 200 7704 154 00 65 88 13400 ‘(2000 o i
'US TSY 0750% OCT 31 20 1182013 9292014 8,000 00 9810 5,946 00 9879 5927 00 (19 00} E
‘ADT CORP SHS 82013 27282014 200 4048 B0 00 3063 6100 {19 O3} !
MAXITA CORP - . 8/2B12014 8282014 3 o0 875 1,759 00 5315 174100 {16 00} %
FMCCORP . COMNEW 8n18/2014 8102014 300 6581 207 00 6311 189 0O (17 00} *
FMC CORP COM NEW 871872014 91102014 400 6532 289 00 6311 252 00 {17 00) ot
PETSMART INC 5/972013 1H52014 400 69 87 272900 6554 262 00 (17 00) E
'DEEBOLD INC 1/2372043 10112013 6 60 3272 186.00 2996 180 0O {17 00)

FaC CORP COM NEW 8AB2DY4 BHGRD14 500 4 6887 ', 333,00 6311 317200 {18 00)

E M C CORPORATION MASS 841472013 6102014 64 0O 2688 1,72100 2064 1,705 00 (16 00) !
HOLLYFRONTIER CORP 127272013 &m2014 700 4376 348.00 47 46 33200 (16 0D) i
'QUEST DIAGNOSTICS INC 5/28/2013 AMT2014 500 6280 313.00 5947 797 00 ({16 00) !
‘ENSCOPLCSHSCLA 2123 11232014 3o S808 174 00 5278 158 00 . {1600) :
QUEST DIAGNOSTICS INC 671072013 41211204 400 6309 252.00 58 32 237 00 {1500) >
HCP INC 62772013 1172014 200 4550 9100 3B 14 7600 {1500) '
FmC CORP COM NEW 8ne2014 BHOL2014 300 6561 202.00 6311 189 00 {14 00)

X5051")‘ PFTYSINC [ e 7282013 10/232013 800 108 94 B872.00 10720 858 00 {14 00) |
E M C CORPORATION MASS 811472013 8112014 47 00 26189 1,264 00 2881 125100 {1300) !
JQUEST DIAGNOSTICS INC 882013 4212014 500 6185 30900 59 32 297 DD {1300) 2
PETSMART INC 5102013 AR5R2014 300 6974 209 00 6554 197 00 {1300) ’
DESQLD INC 11152013 1QB2013 800 3143 189 0O 2831 176 0D {13 00)

ITHORATEC CORP COMNEW 673072014 BH12014 100 3500 35.00 2287 2300 (12.00)

CITRIX SYSTEMS INC COM 93072013 17282014 1.00 7055 7100 5875 58 00 (12.00) ‘
ORACLE CORP $001 DEL 2172013 16182013 69 00 27 225800 2s5s 2,246 00 (12,00}

THORATEC CORP COMNEW 672372014 BM1R04 100 , 304 3400 287 2300 {11 00}

JPETSMART INC 16172012 212044 100 7704 77.00 6655 - 6700 {1100} s
IVENTAS INC 41162014 67302014 600 6542 383.00 8375 38200 {10 00) '
VERIZON COMMUNICATNS COM 2/28/2014 252014 8 00 - 385.00 4885 37500 {10 00) !
!ADYCORP SHS 773172013 VARD4 100 4105 41,00 3070 3100 {10 00) i
ADT CORP SHE 5M14/2013 2212014 200 3152 72.00 3120 6300 ~ {1000)

PETSMART INC €/5/2013 2242014 300 67327 202.00 e3g85 182 00 {1000) '
VENTAS INC 411572014 2712014 800 8559 354 00 6408 384 00 (9 00) ]
:ADTCORP SHS 0872013 A32014 100 23983 4000 055 3100 (9 00) €
PETSMART INC 6/5/2013 1152014 500 8727 338.00 8554 32800 (9 00)

FMC CORP COM NEW 81872014 94102014 200 6532 135.00 8341 127 0D (8.00)

US TEY 2.625% .JUL 3120 ar2m3 77312014 2,000 00 10218 2,008.00 - 2,000 00 800 i
HOLLYFRONTIER CORP 12722013 682014 400 4878 199 00 4772 191 00 (8.00) i
HCP INC 8/15/2013 /2212014 400 4020 161 00 3837 153 00 {800) .
RALPH LAUREN CORP 1148/2013 SHaR014 1.00 17638 17900 17181 172 00 {7.00) {
PETSMART iNC 8/18/2013 31972014 4.00 8874 275.00 6698 268 00 {7.00) I
SEMTECH CORPURATION 8/28/2013 21412014 1.00 30 14 30.00 2348 2300 {7.00)

ENSCOPLC SHECLA A222013 1242014 100 58 51 5900 5162 5200 {700) f
ENSCOPLCSHSCL A 3212013 1232014 100 56 57 £0.00 5279 5300 {7.00)

DIEBOLD INC 111872013 101112013 300 3241 97 00 2896 90 00 {7 00}

DIEBOLD INC 1735/2013 10732013 300 3143 94 0O 2920 8800 {7.00)

DIEBQLD INC 1/10/2013 1022013 800 3010 24100 25820 234 00 {7.00} .
MATTEL INC coM 2/13/2014 B/2612014 1.00 70 37 00 3054 3100 (8.00}

PETROBRAS INTL F1 5.37% 582014 84112014 200000 10327 2,062.00 102.34 2,057 00 {8.00)

ANITED CONTL HLDGS INC 1232014 57302014 200 47 80 88.00 44 70 00 (8.00)

ROSS STORES INC COM 127272013 522014 1.00 7511 75.00 8877 8900 (8 00)

PETSMART INC 811872013 G014 3.00 6847 207.00 8707 201 00 (8.00)

PETSMART INC 6/52013 212512014 200 8727 135.00 84.20 129 G0 (8.00)

DIEEBOLD INC 111872013 1/B2013 200 3z41 65.00 2931 58 00 (8.00)

FIXED INCOME SHRS SERC 41472014 9202014 185 00 1224 2,020.00 1221 201500 (5.00)

VENTAS INC 41162014 673012014 3.00 8542 198.00 <ire] 19100 (500)

VERIZON COMMUNICATNS COM 22812014 3262014 800 - 385.00 47 44 380 60 (5.00)

US TSY 2825% JUL 3120 8/10/2013 273112014 1000 00 101 88 1,004 00 - 1000 00 {4 00)

VENTAS INC 47152014 63012014 200 85 59 13100 837 127 00 (4.00)

VERIZON COMMUNICATNS COM 226872014 3212014 500 - 241 00 47.38 23700 {4.00}

PETSMART HNC 611872013 3non0is 200 6867 138.00 6698 13400 {4.00)

PETSMART tiC &/10/2013 AB014 3.00 68 42 205.00 a707 2m 60 {4.00)

FPETSMART iC 6102013 22512014 1.00 68 42 63.00 8429 8400 {400}

US TSY 2.000% FEB 1520 1162013 2112014 2,000.00 8577 1,805.00 9508 180100 {4-00)

HCP INC 8162013 1/2472014 6.00 3931 238.00 3861 23200 {4.00)

CITRIX SYSTEMS INC  COM 10/102013 /292014 200 59 14 118.00 57 81 116.00 (3.00)
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ENSCO PLC SHSCL A

US TSY 4 750% FEB 15 20
MSC INDL DIRECT INC CL A
COACH INC

HCP INC

MSC INDL DIRECT INC CL A
QUEST DIAGNOSTICS INC
USTSY 3625% FEB 1520
QEP RESOURCES INC SHS
GALLAGHER ARTHUR J 8 CO
GALLAGHER ARTHUR J 8 CO
QUEST DIAGNOSTICS INC
QUEST DIAGNOSTICS INC
KENNAMETAL INC

CITRIX SYSTEMS INC COM
CITRIX SYSTEMS INC COM
SEMTECH CORPORATION

DR PEPPER SNAPPLE GROUP
FEDERAL HOME LN MTG CORP
POTASH CORP SASKATCHEWAN
E.L DU PONT DE N 4 75%
ECOLAB INC 3 00%DECO8 18
US TSY 2.625% JUL 31 20
KENNAMETAL INC
KENNAMETAL tNC

DR PEPPER SNAPPLE GROUP
KENNAMETAL INC

CITRIX SYSTENS INC COM
DR PEPPER SNAPPLE GROUP
POTASH CORP SASKATCHEWAN
US TSY 1000% MAY 33 20
GALLAGHER ARTHUR J & CO
GAUAGHER ARTHUR J 8 CO
SEMTECH CORPORATION
SEMTECH CORPORATION
KENNAMETAL INC
'KENNAMETAL INC

ORAGLE CORP $0 01 DEL
US TSY 3.250% JUL 3120

PVH CORP :
WASHINGTON PRIME GRP
QUEST DIAGNOSTICS INC

DR PEPPER SNAPPLE GROUP
KENNAMETAL INC
KENNAMETAL INC
KENNAMETAL INC

'SEMTECH CORPORATION
NORDSTROM INC

DR PEPPER SNAPPLE GROUP
VOLKSWAGEN A G SPONS ADR
MSC INDL DIRECT INC CL A
HOLLYFRONTIER CORP

PVH CORP

'ALLEGHENY TEGH INC

ZIQNS BANCORP cOoM N

PETSMART ING

USTSY 1 500% DEC 3120
SEMTEGH CORPORATION
CITRIX SYSTEMS INC COM
DR PEPPER SNAPPLE GROUP
MICROCHIP TECHNOLOGY INC
HOLLYFRONTIER CORP
BANK HAWAR CORP
SUNTRUST BKS INC  COM
ROBERTHALF INTL INC COM
POTASH CORP SASKATCHEWAN
/MSC INDL DIRECT ING CL A
'GALLAGHER ARTHUR J & CO
BANK HAWAI CORP
SUNTRUSTBKSINC  COM
PETSMART INC

ARM HLDGS PLC SPD ADR
RALPH LAUREN CORP
RAVMOND JAMES FINL INC
MARSH & MCLENNAN COS INC
HOLLYFRONTIER CORP

FIRST REP BK SAN FRNCISC
MICROS SYSTEMS INC

DR PERPER SNAPPLE GROUP
DR PEPPER SNAPPLE GROUP
ELDUPONT DEN 4 75%
POTASH CORP SASKATCHEWAN
HOLLYFRONTIER CORP
MOTOROLA SOLUTIONS INC
KENNAMETAL INC
KENNAMETAL INC

'CULLEN FRST BKRS PV10.01
MICROS SYSTEMS INC
POTASH CORP SASKATCHEWAN
HOLLYFRONTIER CORP
VALERG ENERGY CQRP NEW
ROBERTHALF INTL INC COM
ROBERTHALF INTL INC COM
QUEST DIAGNOSTICS INC
GOLDMAN SACHS GROUP INC
ALLEGHENY TECH INC
MATTEL INC coM
MATTEL INC con

PVH CORP

WASHINGTON PRIME GRP
GALLAGHER ARTHUR J & CO
PVH CORP

PVH CORP

DR PEPPER SNAPPLE GROUP
DR PEPPER SNAPPLE GROUP
KENNAMETAL NG

ACE LIMITED

CULLEN FRST BKRS PV30.01
ROBERTHALF INTL INC COM
OCEANEERING INTL INC
MICROS SYSTEMS INC

RALPH LAUREN CORP
STANLEY BLACK & DECKER
AMERICAN EXPRESS CREDIT
HOLLYFRONTIER CORP

PVH CORP

CULLEN FRST BKRS PVS0.01

2172013
8162013
11672014
32112013
8n52013
11412014
S/1502013
4N02014
115612013
101672013
10/14/2013
511472013
541472012
773012013
10/10/2012
7112013
12202013
61472013
1862013
a/8/2013
/1872013
112212043
82212013
1312014
113172014
61472013
7302013
104102013
6102013
8972043
21122014
1002013
10/212013
12/202013
1272012013
413012013
412512013
372172013
9/16/2013
252812014
442014
5M/2013
6/1912013
JRE2013
&§7712013
57712013
12262013
annro1a
611872013
8/142013
11142014
12B2013
212512014
12/26/2013
51712013
4812013
47372014
12222013
752013
61872013
82172013
10/2472013
5872013
312612013
37772013
7030612013
1920147
1072/2013
SM/2013
22812013
482013
8202013
1071712013
4252013
272872013
10//2013
47282013
72013
6/112013
671072013
2212013
713072013
1172072013
92372013
5672013
4/30/2013
8672013
8/572013
73012013
1182013
107812013
32712013
772013
5/872013
67372014
10£24/2013
113172014
1312014
482014
104772013
10/8/2013
27242014
21242014
82072013
6192013
412672013
4142013
682013
2672013
872072013
64472013
1172013
10472013
B2272013
11872013
352014
128/2012

4M702014
/2972014
/572014
61212014
5129/2014
411472014
41142014
2472014
3/3/2014
3732014
22712014
1312014
1213012013
11725/2013
1472212013
81172014
6/5/2014
42014
3124/2014
172072014
I2172014
3372014
1202014
1172512013
8112014
5212014
5212014
712014
W3/2014
21812014
2MB/2014
101772013
10N 12013
67212014
53012014
41472014
4192044
312112014
A2112014
A4
AT2014
21012014
1812014
THOROM4
71812014

. 6182014
BI232014
51222014
4AN5R2014
162014
9732014
ATZ014
332014
1312014
B202014
GIS2014
2M9014
v 772014
121872013
11222013
TR0
52012014
2182014
162014
1262013
107222013
SHeR014
2182014
11182013
SR04
1312014
13112014
17302014
1282014
1172212013
11212013
8R2014
SM2014
32112014
372112014
A72014
172712044
1041412013
82014
2552014
12182013
12182013
12582013
81112014

10412013

4000
39 00
949 00
1,089 00
126 00
255 00
25 00
47 00
256 00
2200
8200
151 00
54 00
236 00
14400
87.00
801.00
12500
3500
22,00
84 00
990.00
201 00.
113.00
330.00
39 00

49 00
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4587

1000
1100

17 00
17.00
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‘WASHINGTON PRIME GRP
ZIONS BANCORP  COM
AUTODESK INC DEL PV$0 01
'ROBERTHALF INTL INC COM
ROBERTHALF INTL INC COM
US TSY 2.000% NOV 1520
ATET INC 2.85%MAY15 16
PVH CORP

OCEANEERING INTL INC
TERADATA CORP DEL
HOLLYFRONTIER CORP
KERNAMETAL INC

CULLEN FRST BKRS PVS0 01
BANK HAWAIL CORP
KENNAMETAL INC
HOLLYFRONTIER CORP
ALLEGHENY TECH INC

OR PEPPER SNAPPLE GROUP
COVIDIEN PLC SHS NEW
WHIRLPOOL CORP

1PG PHOTONICS CORP DEL
AETNA INC NEW

MARGH & MCLENNAN COS INC
'US TSY 1625% JUL 3120
PETSMART INC

MARSH & MCLENNAN COS RNC
UONS GATE ENTMY CRP NEW
HSBC HOLDINGS PLC
NORDSTROM INC

PG PHOTONICS CORP DEL
PVH CORP

ZIONS BANCORP  COM
COACH INC

BANK HAWAN CORP

FEDERAL HOME LN MTG CORP
US TSY 1.000% AUG 3120
RALPH LAUREN CORP
MICROCHIP TECHNOLOGY INC
MSC INDL DIRECT INC CL A
'CHARLES RIVER LABS INTL
'ALLEGHENY TECH INC

PG PHOTONICS CORP DEL
US TSY 3.125% AUG 1520
FIRST REP BK SAN FRNCISC
lBANI( HAWAL CORP
ROBERTHALF INTL INC COM
MARATHON OfL CORP

DR PEPPER SNAPPLE GROUP
VALERQ ENERGY CORP NEW
CULLEN FRST BKRS PV30 01
ROBERTHALF INTL INC COM
CULLEN FRST BKRS PV$0 01
'CULLEN FRST BKRS PV$0 01
MICROS SYSTEMS INC
{ALLEGHENY TECH ING
BABCOCK {THE ) AND WILCOX
NORDSTROM INC
ROBERTHALF INTL INC COM
1PG PHOTONICS CORP DEL’
PETSMART INC

MARSH & MCLENNAN COS INC
U S TRSAY INFLATION BON
'CVS CAREMARK CORP 4 12%
IMPERIAL TOBACCO GRP

IPG PHOTONICS CORP DIEL
HEARTLAND PMT SYS INC
CITRIX SYSTEMS INC COM
ORANGE
ROBERTHALF INTLINC COM

FIRST REP BK SAN FRNCISC
NORFOLK SOUTHERN CORP
LIBERTY GLOBAL PLC CLC
IMICROCHIP TECHNOLOGY INC
'ALLEGHENY TECH INC
CULLEN FRST BKRS PVv$0.01
CULLEN FRET BKRS PVE0.01
'AUTODESK INC DEL PVSC.01
USTSY 1.125% DEC 3120
BANK HAWAE CORP

VALERO ENERGY CORP NEW
JAETNA INC NEW

JOHNSON AND JOHNSON COM
BANK HAWAR CORP
ROBERTHALF EINTL INC COM
'PETSMART INC

'JOHNSON AND JOHNSON COM
v F CORPORATION

MICRQS SYSTEMS INC
NORFOLK SOUTHERN CORP
¥ F CORPORATION
ROBERTHALF INTL INC COM
ALLEGHENY TECH INC
{ALLEGHENY TECH INC
MICROCHIP TECHNOLOGY INC
UIBERTY GLOBAL PLC CLC
MICROS SYSTEME INC

'FIRST REF BK SAN FRNCISC
USTEY 1.500% DEC 31 20
ROBERTHALF INTL INC COM
HOLLYFRONTIER CORP
HOLLYFRONTEER CORP

MENS WEARHOUSE INC COM
USTSY 2.125% MAY 1520
CULLEN FRST BKRS PVS0.01
CHARLES RIVER LABS INTL
ORANGE

MARSH & MCLENNAN COS INC
ROBERTHALF INTL INC COM
PETSMART INC

RAYMOND JAMES FINL INC
CHARLES RIVER LABS INTL
VODAFONE GROP PLC SP ADR
FIRST REP BX SAN FRNCISC
MICROS SYSTEMS INC

PG PHOTONICS CORP DEL
MARSH & MCLENNAN COS INC

sN72013
3782013
21812013
117552013
a2
22502014
8202013
S2122014
10872013
413072013
71212013
511412013
An82013
102872013
102472013
612072013
502013
420013
10142013
121712012
21272013
852014
472013
2152013
S5/52014
212014
21282013
10222013
202672014
51872013
172372014
51412013
82212013
91022013
11772013
8222013
1872014
5152013
10/2172013
1142013
81280014
412872013
572013
3212093
5212014
6212013
107772013
51712013
173012013
5712013
11/12012
6122034
1202672013
51012013
20282013
5372013
10112013
45872013
21272013
11512013
1022372013
882013
1072272013
5572014
2812013
173072034
412412013
1013072013
61412013
103172012
911972013
82172013
1272712013
711172013
62172013
82472013
123172013
5972013
102472013
12772012
9572013
5972013
412472013
47472013
9/5/2013
2082013
e52013
112712032
212872013
51452013
10272014
102572013
81/2013
113072014
6122014
5152013
1872014
57013
1022472013
10822013
1282012
8222013
a2772013
/182013
2112014
212013
w72013
452013
4252013
42013
12872013
6732013
6472013
102412013
2132013

513012014
411172014
22412014
127192013
12718/2013
S1268/2014
a11/2014
272014
172013
SH92014
SN32014
A18/2014
31072014
201972014
2182014
6552014
52012014
41912014
2112014
211172014
11132014
12672013
1162013
8112014
W04
11152013
8R7/2014
SP222014
2/1912014
1132014
632014
4AN512014
31472014
272012014
1273072013
107372013
82212014
872012014
712014
21472014
52072014
1612014
2292014
2252014
21140014
1272013
7H12014
4HORD14
21412014
1158712013
/2212013
1021172013
10212013
82612014 -

117412013
92812014
8112014

22T2014
1152014
772612014
3R2014
20262014
162014
BIZAD0M4'
11002014
112013
< 8RO
81a2014
SR72014
31012014
31012014
32014
812512014
2hB2DM4
21512014

107282013
TN12014
21182014

127272013
11182013
70112014
272472014
172802014
1022013
22412014
1/B2014
52112014
S/2212014
&I12014
w2014
812712014
42014
8112014
182014
5132014
52014
10242013
8112014
3na2014
21872014
272812014
11142013
1272812013
11182013
272012014
2113014
1072372013
41102014
12712014
11152014
1182013

19 00
700
100
500
400
3,000 00
2,000 00
.00
1100
800
2.00
500
3.00
300
400
700
300
300
200
100
200
100
200
B 000 00
400
200
1200
38100
500
300
500
1100
54 00
400
18,000 00
1,000 0O
300
300
300
200
300
200
4,000 0O
200
300
500
1000
4 00
200
300
500
3.00
2.00
2.00
500
400
800
400
200
3.00
3.00
1000 00
2,000 00
165 00
300
500
7.00
264 00
400

4 00
200
200
2100
4 50
6.00
5.00
300
200
3,000 00
400
500
200
200
400
4 00
300
2.00
200
300
200
200
7.00
700
8.00
7.00
41.00
3.00
3.00
5000 00
600
700
5.00
300
300000
5.00
3.00
211.00
5.00
9.00
400
5.00
300
5.00
3.00
4.00
4.00
500

1031

12825
2888
4803
48 55

107 51
9373
16184
3908
8448
45 58
3203
6145

3752
4883
3875

45 58
Hun

P 6181

3512
6181

5345

1,328.00
2,125.00
5,952.00
182.00
20100

3,320 00

13200

2900

7400

123.00

. 823.00
R 155 00
21400
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FIRST REP BK SAN FRNCISC
CULLEN FRST BKRS PVS0 01
KENNAMETAL INC

uS TSY 2.375% AUG 15 20
AUTODESK INC DEL PVS0 01
PETSMART INC

JOHNSON AND JOHNSON COM
CULLEN FRST BKRS PV$0 01
VALERO ENERGY CORP NEW
MICROS SYSTEMS INC

FIRST REP BK SAN FRNCISC
MICROS SYSTEMS INC
MICROS SYSTEMS INC
VALERO ENERGY CORP NEW
CULLEN FRST BKRS PV$0 01
MICROS SYSTEMS INC

FIRST REP 8K SAN FRNCISC
NCR CORP NEW

MENS WEARHGUSE INC  COM
ORANGE

MICROS SYSTEMS INC
SUNTRUST BKS INC  COM
MARSH & MCLENNAN COS INC
CHARLES RIVER LABS INTL
KENNAMETAL INC

CHARLES RIVER LABS INTL
EUTELSAT COMMUNICATIONS
CHARLES RIVER LABS INTL
SUNTRUST BKS INC  COM
MICROS SYSTEMS INC
ALLEGHENY TECH INC
KENNAMETAL INC

MARSH & MCLENNAN COS INC
ALLEGHENY TECH INC

FIRST REP BK SAN FRNCISC
FIXED INCOME SHRS SER C
MITSUBISHI ELEC 8503 FN
BLAINS GP HLDGS LP

USTSY 3 125% MAY 15 20
FIXED INCOME SHRS SER M
VERISK ANALYTICS INC
PLAINS GP HLDGS LP

VERISK ANALYTICS INC
SANOFI ADR ;
JOHNSON AND JOHNSON COM
BANK HAWAI CORP

MARSH & MCLENNAN COS INC
U & TRSY INFLATION BOND
VALEROC ENERGY CORP NEW
FIRST REP BK SAN FRNCISC
AGILENT TECMNOLOGIES INC
MARSH & MCLENNAN COS INC
HOLLYFRONTIER CORP
CHARLES RIVER LABS INTL
MICROS SYSTEMS INC
MICROS SYSTEMS INC
DOLLAR GENERAL CORP

RIO TINTO FIN USA 1 82%
MENS WEARHOUSE INC COM
WHIRLPOOL CORP
VOLKSWAGEN A G SPONS ADR
FASTENAL COMPANY
AUTODESK INC DEL PV30.01
WAL-MART STORES 2.55% 20
GOOGLE INC CLA
AUTODESK INC DEL PVS0.01
MICROS SYSTEMS INC

VF CORPORATION

'MENS WEARHOUSE INC COM
SUNTRUST BKS INC  COM
AGILENT TECHNQOLOGIES INC
'AETNA INC NEW

AETNA INC NEW

VERISK ANALYTICS INC
QUALCOMM INC

US TSY 1.500% DEC 3120
NOBLE ENERGY INC 4 15% 2
MARSH & MCLENNAN COS INC
[FEDERAL NATL MTG ASS0C
'AUTODESK INC DEL PVSQ.01
'AUTODESK INC DEL PV30Q.01
VERIZON COMMUN 5.15% 202
'MENS WEARMOUSE INC COM
‘CAMERON INTL CORP
'JPMORGAN CHASE & 4 40%
MICROS SYSTEMS INC

'FIRST REP BX SAN FRNCISC
‘CREDIT SUISSE GROUP AG
FIRST REP BK SAN FRNCISC
'SUNTRUST BKS tNC  COM
‘CULLEN FRSY BKRS PV$0.01
AWANT WANT CHINA HOLDINGS
US TSY 3.825% FEB 1520
MARSH & MCLENNAN COS INC
‘SANDS CHINA LTD COM NPV
'JAPAN TOBACCO INC 2614
MICROS SYSTEMS INC
STANLEY BLACK & DECKER
US TEY 2.125% MAY 1520

US TSY 2500% AUG 1520
AMERICAN TOWER REIT INC
ISWATCH GROUP (BR)CHF50
AETNA INC NEW

US TSY 2.250% JUL 3120
CHECK POINT SOFTWRE TECH
U.8 TRERY INFLATION BON
VALERO ENERGY CORP NEW
MICROS SYSTEMS INC

FIXED INCOME SHRS SER M
FASTENAL COMPANY
AGILENT TECHNOLOGIES INC
FASTENAL COMPANY

KRAFT FOODS INC 5.37% 20
US TSY 3.125% MAY 1520
LKONS GATE ENTMT CRP NEW
CITIGROUP INC 3 87% 2022
AUTODESK INC DEL PV30 01

111672014
9126/2014
22472014
212013
711412014
A72014
2/5/2014
82672014
123172014
113072014
B2672014
2412014
107172013
812572014
22572014
22012014
1012572013
2/26/2014
1202014
1712014
1162013
2/1872014
1812014
2/1872014
212472014
21202014
11712014
8252014
2014
1152014
121812013
5152014
4712014
2802014
SH 172014
8212014
21272014
8720/2014
8H5/2014
2412014
8MB2014
112312014
22014
2H42014
11152013
782014
21572014
1272772013
11152013
1072872013
SR04
211412014
1312014
8272014
Q262014
aM12014
107252013
1073072013
712014
1112212013
1172212013
B8h1R014
5212014

~ 1132014
8272014
212014
101142013
1R2014
11482013
1262013
1262013
8MAR04
12872014
Q/B2074
8M12014
12/52013
81112014
AAR0%4
22014
871112014
104232013
12/30/2012
81172014
12292014
12412044
512014
4142014
122014
3RR2014
1022013
81112014
1072872013
4162014
71252014
8272014
87202014
S04
1073072013
62612014
5r22r2014
1111872013
1041172013
101072043
B20r2014
172872014
1102014
82012014
117252013
11142012
3312014
81112014
17282014
6282014
8112014
A22014

5900
1900
18 000 00
2,000 00
10.00
10,000 00
700
700
3000.00
700
2100

2 000 60
10 00
800
34200
700
1300

1613

6175

8547
1014
3701
112.82
3588

2,161 00
3,963.00
315.00
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4,107.00
458 00

6500

6500
&7 00
&7 00
68 00
68 00
68 00
68.00

7000
7100

11000
11000
11000
11100
11100
111 00
112.00
112.00
11300
11400
13500
11800
11700
118.00
120 00
120.00
122.00
12200
123.00
123.00
124 00
128.00
127.00
127.00
128.00
128.00
130.00
134.00
138.00
138.00
140.00
143.00
142.00




AUTGDESK INC DEL PVS0 01
E M C CORPORATION MASS
ATLAS COPCOCL A

MENS WEARHOUSE INC COM
'SCHNEIDER ELECTRIC SE

ACE LIMITED

‘NORFOLK SOUTHERN CORP
MAKITA CORP

CULLEN FRST BKRS PV$0 01
MOTOROLA SOLUTIONS INC
APPLE INC 2 40%MAY03 23
BNP PARIBAS

REINSURNCE GROUP AMERICA
WELLS FARGO & CO 3 50% 2
FEDERAL HOME LN MTG CORP
NORFOLK SOUTHERN CORP
SOUTHERN COPPER CORP

v F CORPORATION

ATLAS COPCOCLA
'AUTQDESK INC DEL PV$0 01
QUALCOMM INC

HSBC HOLDINGS PLC 5 10%
MARATHON OIL CORP

V F CORPORATION

US TRSY INFLATION BOND
ORANGE

APACHE CORP 3 25%APR15 2
EXXON MOBH. CORP  COM
SANDS CHINA LTD COM NPV
GOOGLE INC CL A

UONS GATE ENTMT CRP NEW
TV PLE

'AGRENT TECHNOLOGIES INC
ONEOK INC {OKLAHOMA)
USTSY 3 625% FEB 1520
ALLSTATE CORP DEL COM
NATIONAL-OILWELL VARCO
USTSY 1000% AUG 3120

CF INDS HLDGS INC
VOLKSWAGEN A G SPONS ADR
{TIME WARNER CABLE 5 00%
MAKITA CORP

DANSKE BANK

MOTOROLA S8OLUTICNS INC
PRAXAIR INC

JOHNSON AND JOHNSON COM
ZURICH INSURANCE GRP AG
AETNA INC NEW

ASML HLDG NV NY REG SMS
SWATCH GROUP (BRICHF 50
SUNTRUST BKS ING  COM
NIDEC CORP 6594

COCA COLA COM

IMPERIAL TOBACCO GRP
CITIGROUP INC 8.12% 2018

VF CORPORATION

EUTELSAT COMMUNICATIONS
GOOGLE INC CL A -
ONE GAS INC SHS ’
FEDERAL HOME LN MTG CORP
TOTAL SA

MITSUBISHI ELEC 8503 FN
(COACH INC

'STANDARD CHARTERED QRD
INDHTEX |

CAMERON INTL CORP
"JOHNSON AND JOHNSON COM
RIO TINTQ PLC

{JOHNSON AND JOHNSON COM -

NOKINABIOY EURD.OS
iTHK CORP YEN FN 6481
GOLDMAN SAGHS GRO 6.15%
FEDERAL NATL MTG ASSOC
ALLERGAN NG
NATIONAL-CILWELL VARCO
ANHEUSER-BUSCH INBEV NV
AMERIPRISE FINL INC
ATHENAHEALTH INC

JAPAN TOBACCO INC 2014
SANDS CHINA LTD COM NPV
CF INDS HLDGS INC
ENTERPRISE PRODUC 5 70%
COMCAST CORP 8 40%MARO1
SWATGH GROUP (BRICHFS0
NATIONAL-CILWELL VARCO
IVEECO INSTRUMENTS INC
FRAXAR INC

MORGAN STANLEY

EOG RESOURCES INC
SCHLUMBERGER LTD
RIOTINTO PLC

GOOGLE INC CL A

GENL ELEC CAP COR 5 87%
SWATCH GROUP (BRICHF50
'AMERICAN TOWER REIT INC
THK CORP YEN FN 6481
ROCHE HOLDINGS GENUSH FN
SOUTHERN COPPER CORP
YUM BRANDS BNC
WHIRLPOOL CORP

COCA COLA COM
MITSUBISH] ELEC 6503 FN
NATIONAL-GILWELL VARCO
BRITISH SKY BROCSTING
QUALCOMM INC

EOG RESOURCES INC
TNDITEX

U5 TRSY INFLATION BOND
MITSUBISHI ELEC 6503 FN
LINKEDIN CORP

ROCHE HOLDINGS GENUSH FN
JAPAN TOBACCO INC 2914
AIA GROUP LTD

ONEOK INC (OKLAHOMA}

US TSY 4.500% MAY 15 20
JAPAN TOBACCO INC 2914
VRS

1171972012
82212013
82212013
12732012
8572013
272012013
9/1012013
641012013
82012013
/222013
§12/12014
21152013
11552013
124142013
82212013
122712013
81072013
813013
5212014
SB2013
112772042
S/R2013
492014
41014
87202013
872212013
1172013
8152013
22013
2512014
2122014
852043
8202013
852042
8102013
12172012
882013

882013

- 851013
841072013

a/snRb13

8472013
8222013
27282013

amn2013

77272013

8572013
82212013
9102013

121112013
3212013

1211172013
91072013

‘1152013
952013
5/82014
a/no13

5/2372014
51152014
8/2212013
8222013
82072013

1172212012

1211272013
21812013

8720/2013
SN02013
91072013
91112013
82272013
8/22/2013
94872013
8/20/2013
862013
8202013
142312014
5972013
5/9/2013
47272014
57372013
8222013
58872613
11232014
SN21/2014
9/10/2013
85512013
85572013
AL0/2G13

852013

4AN72014
62072013
8872013
8202013
5/82013
SN102013
a3
911072013
702572013
1211172013
8107201
81672013
52013
B222018
1312014
862013

11/812013
11282013
V014
32712014
a4
7110/2014
10/28/2013
7852014
202612014
8/11/2014
522014
10782013
51272014
812612014
1071672013
131152013
282014
82812014
71102014
112072013
107372013
61072014
7H172014
10/2312013
82902014
41112014
B/22014
22472014
TH02014
145372013
127512013
1172812013
102312013

M2172013,

10/812013
172812014
11812014
21202014
272612014
241412014
52014

s 272014
TH12014
107232013
8112014
120672013
172272014
1/R2013
1202712013
THROM
7728014
702014
8102014
/42014
&/32014
8M12014
1272412013
1152013
22014
252014
2132014
GHER014
101812013
8112014
8N12014
8HI2014
832014
2212014
3132014
4R2014
232014
122712013
122772013
77282014
5212014
811172014
22112014
62672014
WVa2014
12472014
57202014
12/8/2013
1043072011
77242014
8112014
172312014
1432013
1152014
127302013
16102013
8112014
2182014
1022013
8N4
71252014
102572013
ANot4
8112014
7252014
aniR01

1300
1200
58 00

400
6100

35500

151300

2,365 00

Y 1,82100
4,682.00

3,887 00
12,805 00

* 1013500
583.00

15,083 00
1,327 00

1,063 00

10 684 00
4784 00

3,214 00
2,426.00
5,540.00
422100

. 3,300.00
1,565 00

5,761 00
1,565.00

6,067 00

2,647 00
9,958.00

3,897 00

2,121 00
2,672.00
2.943.00

16,441 00
1,691 06
3,145.00
413900
7,339 00
2,323.00
8,047 00
5,757 00
9,600.00
1,985.00
6,708.00
3616.00
7.891.00
9089 00
467100
233200
8,332.00
368200
4,208.00
245100
4.818.00

13,877.00
6,095.00
1,831 00
5,578.00
3,824 00
4,175.00
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12008
657 14
8882
2415
Z7188
2671
7426
14662
4101
1303
76852
1422

1,6868.00

310800
6 568 00

701 00
2,194 00

16 258 00
567 00
1,108 00
3,403 00
2,405 00
647 00
6068 00
3,708 00
3,058 DO
30 25200
3064 00
107200
3,087 00
2,363 00
65500
87500
32,750 00
6,684 00
1,502 00
9,613 00
121300
5,101 60
10,274 60
2,676 00
2,640 00
4,804 00
2936 00
137300
13,383 00
789 00
544700
262800
2,198 00
496000
4,158 00
13,078 00
10,407 00

15,341 00
1807 00
135400

10 984 0O
5,098 0O
351700
2,729 60
586100
4,542 00
3,633 00
1,888 00
6,096 00
1,908 00
641300

10,312 00
426500
2,489 D0
3041 00
331300
1,036 oo

216 60
1001300
335300
2396 00
3523 00
3878 00
987500
551000
260500
4778 00
445400
2,388 00
314200
16,895 00
214300
360200
4 600 00
7,818 00
2,801 00
852500
624000
10,099 00
2,482.00
721800
4126 00
3,417 00
© 83000
520500
2,874 00
6 877 00
423100
478100
301500
5388 00
14 459 00
887700
241500
6,181 00
4 424 00
478000

147 00




Becui = B ___Acquisition Date uidation Date a B ulsiion Price  Acqulsiton Cost udation Prce uidaton Amournt __ShortTerm Gainf{Loss) Loss)
WMITSUBISH! ELEC 8503 FN 8012013 12712014 24400 1055 4692.00 1183 5.208.00 806 00 .
{GOOGLE INC CL A 872012013 522014 600 868 10 2602.00 535.84 3,21500 61300 -
VODAFONE GROUP PLC 9102013 10242013 1,83900 3.32 613800 368 6767 00 830 00 .
TATA MOTORS LTD ADR 122014 AH1/2014 88.00 3016 2.594 00 3757 3,231 00 837 00 -
'ALLSTATE CORP DEL COM V232014 711012014 101 00 5166 521800 58.12 587000 852.00 -
THK CORP YEN FN 6481 52822014 9142014 250 00 2152 5380 00 2415 6037 00 856 00 R
EATON CORP PLC 1242012 103072013 33.00 - 1698 00 71868 2,365.00 657 00 R
ROCHE HOLDINGS GENUSH FN 102372013 91772014 32,00 27874 882000 20990 9,597 60 87700 R
TATA MOTORS LTD ADR 1812014 32612014 15300 3016 481500 3464 5269 00 864 00 R
QUALCOMM INC 8202013 112072013 14500 68.73 987500 7146 10,352 00 88700 -
SANOFI 81012013 111252013 9100 98.69 8820 00 104 51 9,510 00 89000 R
'SHIRE PLC 107312013 1302014 5400 38682 2,150 00 5283 2,853.00 702.00 R
‘ROCHE HOLDINGS GENUSH FN 81022012 5/22/2014 1800 25185 4031 00 208.39 4742.00 71100 -
HONDA MOTORS LTD 7267 SR04 812572014 803.00 1233 20 100 00 3455 20,633 00 734 00 -
LIBERTY GLOBAL PLC CLC 0812013 9132014 27100 - 1031300 4080 11,057 00 74400 -
EATON CORP PLC 97512013 2712014 13100 6494 8483 00 7055 924200 758 00 -
‘NIIEC CORP 6584 sngz013 127272013 55 00 3050 4,428 00 s445 5,195 00 767 00 -
ALLERGAN INC 82012013 /52014 1000 w2 §22.00 168 01 1,690 00 763 00 -
ARM HLDGS PLC  SPD ADR 872072013 102172013 7500 4161 3,121 00 5191 2,863 00 772.00 -
ENEL SPA 2102014 AN12014 1,358 00 488 8620 00 547 7,422 00 79300 -
BRF SA ADR 52014 271272014 156 00 1930 3,010 00 2439 3,804 00 78400 .
US TSY 4 500% MAY 1520 872212013 6372014 900000 1181 10 042.00 12057 10,852 00 809 00 -
GRUPO TELEVISIA CPO /1272013 812014 705 00 553 389800 678 4,780 00 882,00 .
NIDEC CORP 6564 8102013 17212013 5700 7800 4458 00 0380 5,352 00 835 00 -
‘SCHNEIDER ELECTRIC SE 2712014 2412014 10100 8224 8264 00 0124 9,216 00 851 00 -
CAMERON INTL CORP 11752013 51282014 9800 5410 5302.00 63m 6253.00 85100 -
SHIRE PLC 107372013 112412014 10500 3882 418100 prey 5138 00 857 00 -
TATA MOTORS LTD ADR 17812014 82014 13000 3016 3,621 00 3704 493300 1,01100 .
MICROSOFT CORP 3212013 101772013 15500 2821 4,373 00 3401 541100 1,038 00 -
EQUINIX INC 8202013 72912014 200 168.21 3701 00 215 46 4740 00 1,039 00 -
ASSAB 982013 1/82014 17500 45.39 7,943 00 5134 8,984 00 1,041 00 -
INTEL CORP 12872013 2014 11500 2499 287400 309 362000 1,046 00 -
‘CAPCOM CO LTD 8697 81022013 101252013 563 00 1760 9,922.00 1954 10,699 00 1,077 00 -
TATA MOTORS LTD ADR 17302014 8/a12014 11400 2842 323900 3754 4328 00 1,086 00 -
SHIRE PLC 1112203 71272014 3300 4510 1,488 00 78885 2605 00 1,117 00 -
SOCIETE GENERALE A SH 38/2013 162014 76 00 4815 351400 6135 4663 00 1,148 00 -
APPLE INC 101712013 91372014 4100 504 45 2,955 00 100 11 4,104 00 1,150 00 -
'MITSUBISHI ELEC 8503 FN 9072013 712812014 427 00 1058 4,512.00 1330 567800 1,167 00 -
CF INDS HLDGS INC 2102013 61072014 2800 197 34 5,131 00 24261 6308 00 1,477 00 -
ATHENAHEALTH INC 87202013 21222014 1600 108.74 1,740 00 18270 2,923 00 1,183 00 .
SCHNEIDER ELECTRIC SE 2112014 6R2412014 86 00 8224 703700 9581 £,240 00 1203 00 -
TATA MOTORS LTD ADR 1872014 51672014 130 00 3016 392100 3970 518100 1,240 00 .
INDITEX 911072013 32014 128 00 14065 17,720 00 15062 18 678 00 1,248 00 -
'ROCHE HOLDINGS GENUSH FN 81072013 sN0201e 3100 25185 7,811 00 29280 1,082 00 1,272.00 -
‘A1 GROUP LTD 81072013 121272013 4,387 00 456 20,084 00 486 21339 00 1,286 00 -
ALLERGAN INC 872012013 5H212014 2000 222 1844 00 158 B9 317800 133300 -
TOTAL SA /1072013 1072412013 335 00 5626 18 882.00 6060 20,301 00 1 408 00 .t
SHIRE PLC 10732013 21212014 117 00 3982 4,669 00 5180 6,072 00 1,41300 -
NQOVG NORDISK AS SHS .. 1apo1a 0r2r2014 10400 - 355100 829 5,022 00 1,47100 P
BRF SA ADR amro14 ars01e 380 00 ! 1930 ' 7,52500 2327 8,075 00 1,560 00 -
DANSKE BANK 211272014 6/412014 52000 2510 13,050 00 2808 14,602 00 1,562.00 -
TATA MOTORS LTD ADR 27412014 WRI2014 155 00 2785 4,317 00 aTo4 5,881 00 1,564.00 .
ONEQK INC {OKLAHOMA) 852013 amB12014 ¢ 10900 5113 4867.00 5907 6,438 00 157100 s, -
YAMAHA MOTOR 7272 FN 372472014 3102014 41100 1508 8,196.00 1900 7,811 00 1,615 00 -
DELTA AR LINES INC 1152013 102014 116 00 2749 3,189.00 4179 4,847 00 1656.00 -
WA SMASH SERIES C FUND 82212013 8M2/2014 381300 873 33,348.00 srz 3511800 1,72000 -
‘ANHEUSER-BUSCH INBEV NV 012013 8HMB12014 101.00 9851 9,748.00 114 40 11 555 00 180700 « o
[DELTA AIR LINES INC 9/10/2013 572012014 105 00 273 2,387 00 4009 420800 1823.00 -
PRAXAR INC « , 812072013 412014 169 00 11747 19,853.00 128 47 21,73100 1,658.00 -
VODAFONE GROUP PLC ’ 9102013 2182014 543800 332 18,350.00 . 389 20,294 00 . 194400 ‘-
NOKIAAR)QY EURDL06 10102013 9M0/2014  1100.00 a57 7,227 00 834 517400 1947 00 -
ENEL SPA 2n0r2014 S212014 268800 483 13,140 00 566 15,202 00 2,061 00 -
NOVO NORDISK AS SHS 11132013, 31412014 157 00 - 5,380 00 L4 4759 7 47200 211100 ) -
ROCHE HOLDINGS GENUSH FN 81072013 81422014 59.00 25185 14,865 00 ' 289 44 17,077 00 221100 -
'SHIRE PLC-ADR 11732013 72172014 19.00 13701 2,603.00 25435 4,833 00 222900 -
SANDS CHINA LTD COM NPV 91072033 : 272014 143300 600 8,754 00 768 11,007 00 2,253 00 -
ANHEUSER-BUSCH INBEV NV 982013 512014 206 00 851 1988100 * 107 73 - X071 231300 -
'APPLE INC 101772013 8750014 a7 00 50445 6,270.00 9868 8,585 00 231500 -
IMPERIAL TOBACCO GRP LT TN 6HOL014 260 D0 807 9,378.00 4553 11832 00 245300 A
'ATHENAHEALTH INC ' 82012013 20242014 3000 10874 3,262.00 199 46 5,884 00 277100 . -
'SHIRE PLC 121112013 71212014 73.00 4490 3,278.00 8448 6164 00 2 887 00 -
'NIDEG CORP 6594 9110/2013 120212013 181 00 78090 14,155 00 9445 12,095 00 294000 -
SHIRE PLC , 4ngno14 12112014 8800 4908 4,319.00 8448 743100 3,112.00 -
SHIRE PLC 111272013 7212014 8100 4510 365100 84 48 6,840 00 318700 -
{DELTA AIR LINES INC 911072013 641022014 17200 n7n 391000 4179 7,187 00 3277 00 - ‘
CARNIVAL CORP PAIRED SHS 10732013 51212014 455 00 220 14,851 00 3554 17 889 60 3338.00 -
'ANHEUSER-BUSCH INREV NV 882013 72014 196 00 9651 18,916 00 114325 22,393 00 347700 -
SHIRE PLC 107372013 7212014 93.00 3982 3,704 00 7895 7,342 00 3,635 00 -
'APPLE INC 101702013 7202014 152 00 504 45 10,954 00 9869 15,000 00 4,067 00 -
WA SMASH SERIES M FUND 82272013 - 8122014 674800 1013 68,357 00 1073 72 408 00 4,049 00 .
NESTLE SA CHAM UND VEVE 811072013 12112013 55300 6553 36,252.00 7316 40 458 00 420800 .
'ALLERGAN INC 872012013 4232014 104 00 9222 858100 18382 17,037 00 7448 00 .

| 2,525.645.00 2,636,492.00 110,£37.00 :
| Bl

i .
U'S TRSRY INFLATION BON 127712012 9781204 16,000 G0 148 50 24,853 00 12248 21748 00 - {3 107 00),
'HATTERAS FINL CORP 30012 12012014 241 00 28.85 7,083 00 1744 4,255 00 - (2.808.00),
W& TRSY INFLATION NTE 112872012 2292014 28,000 00 108 39 28,010 00 o763 26,298 00 - (2.612.00)
[FIXED INCOME SHRS SER C 221011 8729/2014 321300 1285 41,287 00 1221 3923100 - (2.056.00)
U & TRSY INFLATION BOND 127712012 7/872014 14,000 00 13756 23.208 00 120 47 2123100 - {1.977 00}’
HEWLETT PACKARD CO DEL 111872008 1B2014 9000 4381 3,851 00 214 2467 00 . (1484 00)
'USTSY 2.000% NOV 15 26 s7212013 2612014 32,000 60 10372 33,006 00 8853 31,530 00 . {1.476,00)
‘U S TRSRY INFLATION BON 127202 BHY2DI4 800000 148 50 14,010 60 12743 12,718 00 . (1.283.00)
PROGRESSIVE CRP OHIO 10/872005 473012014 52300 104 70 13 630 00 2419 12,651 00 - (1 039 00)
FIXED INCOME SHRS SER C 1213072010 aerole 255700 1281 32,244 00 12n 31,221 00 - {1 422.00)
‘U & TRSRY INFLATION BON 12772012 20262014 4,000.00 148 50 6,181 00 12188 5208 00 - (695.00)
WS TRSY INFLATION NTE 117282012 8M1/2014 13,000 00 10539 14,481 00 100 84 13,570 00 - {821 00)
U & TRSY INFLATION NTE 772412012 27262014 900000 16853 9,750 00 e8p5 8,025 00 - {734 00)
[HEWLETT PACKARD CO DEL 102242008 1812014 15000 27 4,841 00 2741 411200 - (728 00)
FIXED INCOME SHRS SER C 17412012 aranos  2,450.00 1248 30576 00 1221 28815 00 . (651 00)
US TSY 0750% OCT 31 20 12312012 4Rr01a 37,000 00 100 31 37,086 00 0846 36,429 00 . {656.00)
US TSY 1.125% DEC 31 20 112013 BR52014 23,000 00 9306 22,784 00 98 31 2215200 - (633,00
HATTERAS FINL CORP 8302012 172002014 4200 2885 1,216 00 1747 734 00 - {482.00)
US TSY 0 750% OCT 3120 1213172012 87202014 28 000 00 10031 28,056 00 e879 27,660 00 - (386.00)
FREEPRT-MCMRAN CPR & GLD /412010 BM712014 11800 7461 443900 305 4,052 00 - (387 00)
EXELON CORPORATION 1112012 1012412013 2800 4066 1,179 00 2778 806 00 . (371.00)
US TSY 1125% DEC 3120 1112013 81672014 16,000 00 8306 15850 00 0688 15,518 00 - {334 00)
FREEPRT-MCMRAN CPR & GLD 102372012 EMIR014 £900 2888 2,684 00 05 2,350 00 - (334.00)
SOUTHERN COPPER CORP 83072012 5282014 11800 108 3,818.00 2952 3151300 - {305.00)
SOUTHERN COPPER CORP 87302012 5202014 124 00 200 397800 27 3684 00 - (284 00)
U S. TRSY INFLATION NTE 11282012 27262014 3000 00 10839 3.286.00 9885 3,008 00 - (277 00)
EXELON CORPORATION 11282011 10232013 1500 3574 645.00 2812 2200 - (223,00}
RON MOUNTAIN INC NEW 1212012 17312014 200 - 105200 2850 848 00 - (204 00)
VODAFONE GROUP PLC SHS 2812013 2672014 1600 - 789 00 3877 588 00 . {201 00)
AVALONBAY CMMUN (HC 112712012 17232014 15.00 13416 2,012.00 12081 181200 . {200.00)
USTSY 1125% DEC 3120 - 12013 BM1204 7,000 0O 98 06 6,934 00 9877 6,774 00 - {181.00}
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CENTURYLINK INC SHS
CENTURYLINK INC SHS
APPLE INC

VODAFONE GROUP PLC SHS
KBR INC

US TSY 2.000% NOV 1520
AVALONBAY CMMUN INC
EXELON CORPORATION

KBR INC

US TSY 0750% OCT 3120
EXELON CORPORATION
RAYONIER INC REM

FIXED INCOME SHRS SER M
ENSCO PL.C SHS CL A
ATSTINC

VODAFQONE GROUP PLC SHS
CENTURYLINK INC SHS
VODAFONE GROUP PLC SHS
EXELON CORPORATION

KBR INC

AVALONBAY CMMUN INC
KBR INC

FIXED INCOME SHRS SER C
AVALONBAY CMMUN INC
TWO HARBORS INVT CORP
RAYONIER INC  REIT
JSEADRILL LTD

KBR INC

KBR INC

ATBTING

TWO HARBORS INVT CORP
ENSCOPLC SHSCL A

FIXED INCOME SHRS SER M
PROGRESSIVE CRP OHIO
VODAFONE GROUP PLC SHE
RAYONIER INC  RENT
VODAFQNE GROUP PLC SHE
FIXED INCOME SHRS SER C
WESTERN UNCO

QEP RESOURCES INC SHS
FIXED INCOME SHRS SER C
KBRINC

KER INC

KBR INC R

TWO HARBORS INVT CORP
QEP RESOURCES ING SHS
TWO HARBORS INVT CORP
SOUTHERN COPPER CORP
CENTURYLINK INC SHS
CENTURYLINK INC SHS

QEP RESOURCES INC SH6
QEP RESOURCES INC SHS
'QEP RESOURCES INC SHS
QEP RESOURCES INC SHS
KOHLS CORP WASC PV 1CT
TWO HARBORS INVT CORP
'ALTERA CORP coMm
'‘ORACLE CORF 3001 DEL
QEP RESQURCES INC SHS
TEVA PHARMACTCL INOS ADR
BABCOCK {THE} AND WILCOX
FULTON FINL CORP PA
TEVA PHARMACTCL INDS ADR
PATTERSQGN COS INC
FULTON FINL CORP PA
FULTON FINL CORP PA
CAINC

QEP RESQURCES INC SHS
lATaT INC

TTEVA PHARMACTCL INDS ADR
MICROCHIP TECHNOLOGY INC
FULTON FINL CORP PA

QEP RESOURCES INC SHS
CAINC

QEP RESOURCES INC SHS
COCA COLA COM

'BOSTON PPTYS INC

OEP RESOURCES BIC SHS
STAMLEY BLACK & DECKER
CIT GROUP INC NEW
[FULTON FINL CORP PA
SYSCO CORPRORATION

KBR INC

FULTON FINL CORP PA
NATICNAL-OILWELL VARCO
NATIONAL-CILWELL VARCO
FULTON FINUL CORP PA
{RAYNIOND JAMES FINL INC
'QEP RESCURCES INC 6HS
FULTON FINL CORP PA
NICROCHIP TECHNOLOGY BNC
PATTERSON COS INC
FULTON FiNL GORP PA

QEP RESOURCES INC §HS
CAINC

FULTON FENL CORP PA
ALTERA CORP coMm
MOUSON COOR BREW COCLB
KOHLS CQRP WISC PV 1CT
REINSURNCE GROUP AMERICA
'FULTON FINL CORP PA
BABCOCK (THE) AND WILCOX
BANK HAWAN CORP

BANK HAWAL CORP

BANK HAWASR CORP
PATTERSON COS INC
STANLEY BLACK & DECKER
NATIONAL-ORWELL VARCO
LOWE'S COMPANIES INC
KOHLS CORP WISC PV 1T
QEP RESOURCES HNC SHS
NATIONAL-GLWELL VARCO
IRON MOUNTAIN INC NEW
TEVA PHARMACTCL INDS ADR
ALTERA CORP coM
MARATHON OlL CORP
FULTON FINL CORP PA

A32011
372011
&/3012012
22812013
3272013
372013
8252011
1172872011
117272012
121312012
121572014
111912012
101872010
32212013
5n4R012
122013
011
1/2812013
121152011
/612012
121412011
3726812013
1872010
82412041
101112012
111812012
8/30/2012
117202012
302012
83072012
1041172012
32612013
4102008
10/612005
2/6/2013
11192012
2872013
62272010
17202011
Irno12
7182011
74612012
7562012
1272012
1712013
2112012
12872012
873012012
11B2008
22011
32112012
2012
2112012
32172012
2872012
128812012
1271572611
32572011
212012
5122011
52112013
1011672012
51172044

37202013 |

472412013
5872013
4/2972013
11112012
107252011
51272011
8M72013
4181013
11272042
a3
32172012
a30/2012
852011
2/2872013
472372012
104472012
82,2012
4/68/2011
74612012
4124/2013
128202
121472012
107152012
81132042
11272012
ann02
anno3
1772013
412272013
MHZM2
52013
10/162012
121152011
zznott
3/812012
92872012
471872013
anso2
1282012
11772012
1122032
82272011
422512032
1714720143
1052012
3212012
2282013
1142013
1082005
51272011
1061272012
12372013
572013

1171472013
11132013
21112014
ARTIZ014
2622014
8112014
1232014
1072272013
WM24204
B/11/2014
1072472013
1717/2014
29/7014
8124/2614
31472014
A25/2014
102072013
252014
10/23/2013
8R2N2014
112372014
82612014
2912014
172372014
12/672013
111412014
211172014
212372014
Q2372014
2112014
121072013
242014
82012014
5282014
3272014
1812014
3512014

2142014
1274112013
10/242013

8102014

R4

5102014
STR014
52014

AT232014

21282014
2282014

10/28/2013

S5M52014
SB201e

21472014

12182013
1222012
1222043
4NV2014
4R2014

211172014
282014

AR2014
17312014
822014
77232014
ThoR014

8nrn14

3352
4088

4333
2482
12470
3150
1237
13105
1186
48 60
4D B8
28 91

38 81
1186
5607
10 BS
104 70

48 80

1313
1820
ann
1322
2382

1240

g

2700

4100
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4173
10.72
4220
3233
3873
3367
3673
28.12

122087
1815
122

12081

4187

1072

w2
7452
12.0%
48 85
30.26
12.38
47 08
3941
1164
3048
2827
12.04

5685
5153
7047
1140

11200

25500
47200



Security Description Acquisition Osta _Liquidation Date _Quantity __Acquisition Price Acquistion Cost _Liqusdation Price  Liquidation Amodint _ ShortTerm GainRLoss) LongTerm GamKLoss)
4 00 &2.00

‘MOUSON COOR BREW CO CL B8
CI7 GROUP INC NEW
PATTERSON COS INC
CULLEN FRST BKRS PVS0 01
MICROCHIP TECHNOLOGY INC
FULTON FINL CORP PA
NATIONAL-OILWELL VARCO
SYSCO CORPORATION
REPUBLIC SERVICES INC
MICROCHIP TECHNOLOGY INC
MICROCHIP TECHNGLOGY INC
'STANLEY BLACK & DECKER
JPMORGAN CHASE & CO
CHARLES RIVER LABS INTL
JOHNSON CONTROLS INC
CHARLES RIVER LABS INTL
MOLSON COOR BREW CO CL B
BABCOCK (THE) AND WELCOX
PATTERSON COS INC

TEVA PHARMACTCL INDS ADR
CIT GROUP INC NEW
RAYMOND JAMES FINL INC
REINSURNCE GROUP AMERICA
KBR INC

KOHLS CORP WISC PV 1CT
PATTERSON COS INC
MICROCHIP TECHNOLOGY INC
NATIONAL-GILWELL VARCO
REINSURNCE GROUP AMERICA
TRAVELERS COS INC
MICROSOFT CORP

REPUBLIC SERVICES INC
NORDSTROM INC

FULTON FINL CORP PA

KOHLS CORP WISC PV 1CT
'NORDSTROM INC

BED BATH & BEYOND INC
FULTON FINL CORP PA
NATIONAL-OILWELL VARCO
BANK HAWAN CORP

BANK HAWAN CORP

BANK HAWAH CORP
'REINSURNCE GROUP AMERICA
CIT GROUP INC NEW
'RAYMOND JAMES FINL INC
KROGER CO

BANK HAWAR CORP

BANK HAWAS CORP

FULTON FINL CORP PA
CATERPILLAR INC DEL
REINSURNCE GROUP AMERICA
EDISON INTL CALIF

'CIT GROUP INC NEW '
DISCOVER FRNL SVCS
STANLEY BLAGK & DECKER
REPUBLIC BERVICES INC
NATIONAL-GILWELL VARCO
RAYMOND JAMES FINL INC
STANLEY BLACK & DECKER
TORCHMARK GORP ~ COM
'ANALOG DEVICES INC COM
GENL DYNAMICS CORP  COM
STANLEY BLACK & DECKER
WESTERN UN CO

RAYMOND JAMES FINL INC
SYNOPSYS INC 3
'SYNOPSYS INC
'NATIONAL-OLWELL VARCO
'ACCENTURE PLC SHS
ANALOG DEVICES INC  COM
SUNTRUST BKS INC  COM
CIT GROUP INC NEW
SYNCPSYS INC

MOLSON COOR BREW CO €L B
SYSCO CORPORATION

FIXED INCOME SHRS SER M
NORDSTROM INC

FIRST REP BK SAN FRNCISC
|PATTEREON COS INC

TIT GROUP INC NEW
REINSURNCE GROUP AMERICA
FIRST REP BK SAN FRNCISC
cANC

CHARLES RIVER LABS INTL
FULTON FINL CORP PA
SUNTRUST BKS INC  COM
MORGAN STANLEY

STANLEY BLACK & DECKER
NATIONAL-OILWELL VARCQ
BANK HAWAH CORP

BANK HAWAI CORP

DEERE CO

IRAYNOND JAMES FINL INC
KROGER CO

'CHECK POINT SOFTWRE TECH
FULTON FINL CORP PA
[EVEREST RE GROUP LTD
'EVEREST RE GROUP LTD
NOBLE ENERGY INC
PATTERSON COS INC
VODAFONE GROP PLC SP ADR
MOLSON COOR BREW CO CL B
WHITING PETROLEUM CORP
‘INTERCONTINENTALEXCHANGE
RAYMOND JAMES FINL INC
TYCO INTL LTD NAMEN-AKT

BANK HAWAR CORP

NOVO NORDISK A S ADR
BANK HAWAH CORP

FIXED thHCOME SHRS SERC
SUNTRUST BKS INC  COM
CANADIAN NATURAL RES LTD
EOG RESCRUIRCES INC
NORDSTROM INC

3232011 S72014 100 4428 6178 17 00
282013 712212014 300 42.91 128 00 4809 147 00 18 00
1112013 77312014 400 3508 14000 3982 158 00 18 00

8302012 2112014 100 5573 56 00 7402 74 00 18 00
8552013 87(2014 400 4183 164 00 45.56 182.00 1900

10152012 A730{2014 1000 10.28 103 00 1219 122.00 1900
12142012 4/2/2014 200 68.93 138 00 78.40 157 00 1900 '
81501 12/50/2013 2.00 2762 55 00 3692 74 00 1900

1172912010 10/17/20%3 400 2833 113 00 3214 13300 1000

B/7{2013 8/18/2014 3.00 4109 12100 45.93 141 00 2000
87212013 B7/2014 400 4125 162.00 45.56 182.00 2000
87372012 411172014 200 6782 136 00 7780 158 00 2000

8302012 2112014 100 3887 37 00 57 14 57 00 2000

121212012 17872014 100 3573 36 00 5605 58 00 2000
12512012 3/6/2014 100 27 56 28 00 48.58 49 00 2100 |

12132012 21122014 100 3700 37 00 57N 58 00 2100,

22011 11772014 200 4450 B9 00 5574 11100 2,00

5har2013 B/612014 1000 2868 287 00 3085 31000 2300,

WN2011 71272014 200 2775 56 00 3941 7800 2300,

54212014 82372014 1300 48 81 647 00 5165 67900 2400

Q2612012 45812014 300 3989 120 00 4763 144 00 2400
1112013 2412014 300 40 98 123 00 4805 147 00 2400

7n0/2012 10172013 2.00 5533 111.00 67.50 13500 2400
82012 42014 900 2480 224.00 2783 24500 2500

3222012 262014 800 4842 387.00 5153 41200 2500

3172011 197212013 200 2813 58 00 417 a3 0o 2WBO0
8m2013 BHA014 400 4125 162.00 4683 188 00 26.00
a5/2011 212712014 300 65 84 188 00 74 52 224 00 2800

1012012 10/28/2013 200 5785 115.00 7047 14100 26 00

3142012 10772013 100 58.36 58 00 8427 8400 2600

87302012 2112014 400 3040 122.00 3718 149 00 2700
1Y292010 1272612013 500 2833 142.00 337 169 60 2700
SM7R013 812812014 300 6038 181 00 6977 209 DO 28.00
10182012 51712014 17 00 1018 17300 1163 201 0O 28.00
117292012 262014 600 48 85 282.00 5153 303 00 28.00
4412013 82812014 200 5541 111 00 6977 140 00 2000
2412012 51212014 136 00 6196 8,426 00 6217 8 45500 2000

10102012 4/3012014 14 00 1 142.00 1219 17100 2000

12552042 41212014 300 68 86 206 00 7840 235 00 2000

1102032 12/20/2013 200 4402 88 00 58 54 117 00 2000

1112012 11/26/2013 200 44 BO B0 00 5939 118 00 2900

1112012 1472212013 200 44 80 80 00 59 45 11800 2000

10M72012 1072872013 209 5765 11500 7204 144 00 2900

173072043 1220014 500 4287 21500 4888 244 00 30 00
17772013 20512014 400 4088 154 00 48 44 194 00 3000

1262092 1212014 360 2688 81.00 ¢ 38 80 111 00 3000

1262012 12202013 209 4345 8700 58 54 117 00 30,00

117212012 1172612013 200 4554 26 00 59398 11900 30.00

712212012 102412013 10 00 630 B4 00 1236 12400 30.00

83072012 21112014 300 8488 254 00 8487 28500 31.00

$/25/2012 107172013 300 57.24 172.00 6750 20300 31.00

3212013 THSRO14 600 5072 304 00 56 14 337 00 32.00

BAE2012 41812014 400 3983 ’180 00 4783 192 00 3200

1122011 211312014 100 2386 2400 56 12 56 00 3200

472572042 12212014 4.00 728 2682.00 81; 0400 32.00

1172012010 122712013 600 2333 17000 3361 202 00 32.00

552011 21262014 400 6584 263 00 74 10 296 00 3100%
2013 2182014 300 40 68 12300 5204 158 DO 33.00

AI2A2012 1212014 400 7286 281 00 8083 24 00 33.00

122472013 T2412014 200 55 47 74 00 5413 108 00 34 00

3152012 17312014 4.00 3878 158.00 4832 193 00 3400

10112012 17302014 100 6569 86.00 100 42 \ 100 00 3500

87372011 AN772014 ¢ 200 6385 127.00 « 8136 Y 16300 H 3500

212012 10212013 35 DO 177 820 00 1872 855 00 35.00

FR272012 12712014 200 3173 67.00 5184 104 0O 36.00

N72013 82012014 €00 kX3l 167 00 3888 234 00 37.00

11172013 5222014 600 328 187.00 ki-T:0] 234 00 3700
a/sn01 1312014 400 6584 283.00 7510 300 DO 3700

873072012 2H122014 200 6135 - 12300 8043 161 00 38.00

3152042 252014 500 ag7a 188 00 4760 238 00 38.00

1211272014 1212612013 200 1880 3400 3566 7300 40.00
21872013 32014 700 4281 300 00 4870 34100 4100

11172013 SR12014 600 9185 18100 3866 232 00 4100 :
o1 17232014 400 44 50 178.00 5475 215 00 41001
AmBR01 12402013 500 2872 144 00 892 185 00 41001

&rarzeto, 67202014 7400 1015 751 00 1072 79300 4200 !
42472013 ans2014 300 55 41 166 00 69 58 208 00 4200 |

61072013 77202044 500 3874 184.00 47 10 236 00 42.00 ¢
1272013 7132014 9.00 3508 316.00 3977 358 00 42.00

10472042 41142014 600 30904 240.00 48 92 262 00 4200 ¢

9282012 107212013 300 5779 173.00 7191 2168 00 42.00 .
£/4/2013 THNI2014 4.00 37.22 148.00 47 98 192 00 43.00 ¢

472072013 5572014 14 00 2859 372.00 2865 41500 43.00 |

12132012 2132014 260 o9 74 00 58 41 14700 43.00
8172012 /2812012 1400 625 130.00 1231 7200 4300’

872572011 1041172013 300 1802 5700 3344 100 00 4100 .

61672013 8112014 800 2821 21000 3166 253 00 4400,

472372012 NTRDM 500 7268 363.00 8136 407 00 4100
1/11/2013 4/812014 6.00 7071 424 00 7821 489 00 45.00

117772012 12272013 300 4374 131.00 58 88 177 00 45.00

10/268/2012 11222013 300 4418 132.00 58 45 178 00 46.00

121312008 22712014 100 38R 38.00 8481 8500 47.00

8302012 1312014 300 3509 105.00 5081 152 00 47.00

1272012 12182013 300 2378 7100 39 87 120 00 4800

1011772012 /72014 2.00 4110 82.00 8537 13100 49.00
anno12 47242014 1500 625 139 00 12.55 188 00 48.00

92572012 117212013 1060 10771 108.00 156 66 157 00 42.00

902512012 11/202013 100 107 71 108.00 156 89 157 00 48.00
312011 82412014 260 89 38 89 00 6966 136 00 5000

Br312011 117222013 4.00 2013 117 00 4151 186 00 50.00

1132012 1072372013 5.00 2877 134 00 3596 18500 5100

AR 5772014 3.00 4433 132.00 6153 185 00 52.00

222012 12/1812013 3.00 42,18 126.00 6012 188 00 54 00
17302013 ANR014 1.00 - 132.00 18370 184 00 55.00

8132012 1312014 4.00 3717 149.00 5081 20300 5500

5h3201 8212014 3.00 5083 78.00 43.89 132,00 58.00

5M02013 85572014 14.00 7 38100 3121 437 00 58.00

BL2412012 AR2014 700 4143 2680.00 49 42 346 00 58.00
107772005 1B2014 300 5411 72.00 42.78 128 00 58.00

1282012 2132014 4.00 43 45 174 00 5172 231 00 57.00

a302012 217112044 500 156 68 157.00 4281 214 00 57.00
1182012 121182013 4.00 4402 178.00 5824 233 00 5700

1041472005 61212014 200 11 1.075.00 1233 1,134 00 59.00

1211272011 1272812013 3.00 16 88 5100 38.68 11000 5800

12722009 6NR2014 6.00 67 82 203.00 43468 28400 60.00

are2012 12/2712043 1.00 109.23 108 00 189 12 148 00 6000
12013 51872014 4.00 5407 218.00 89 55 278 00 6200
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MOLSQN COOR BREW CO CL B
PFIZER INC

CIT GROUP INC NEW

'V F CORPORATION

KBR INC

KIRBY CORP COM

FULTON FENL CORP PA
JOHNSON CONTROLS INC
RAYMOND JAMES FINL INC
RAYMOND JAMES FINL INC
ANADARKO PETE CORP
PATTERSON COS INC
WHITING PETROLEUM CORP
MACYS INC

WHITING PETROLEUM CORP
PFIZER INC

MOLSON COOR BREW COCL B
MCKESSON CORPORATION COM
SYNOPSYS INC

STANLEY BLACK & DECKER
MOLSON COOR BREW COCLB
MACYS INC

MCKESSON CORPORATION COM
CANADIAN PACIFIC RAILWAY
BANK HAWAI CORP

INTL BUSINESS MACHINES
TRAVELERS COS INC

NOBLE ENERGY INC

STANLEY BLACK & DECKER
DISCOVER FINL SVCS

FULTON FINL CORP PA

GENL DYNAMICS CORP  COM
FIRST REP BK SAN FRNCISC
SYSCO CORPORATION
STANLEY BLACK & DECKER
RAYMOND JAMES FINL INC
KROGER CO

CANADIAN PACIFIG RAILWAY
WEYERHAEUSER CO
CANADIAN PAGIFIC RAILWAY
BABCOCK {THE) AND WRLCOX
NATIONAL-OILWELL VARCO
PHILLIPS 66 SHS

HESS CORP

'RAYMOND JAMES FINL INC
CHARLES RIVER LABS INTL
TORCHMARK CORP  COM
MOLSON COOR BREW CO CLB
BABCOCK {THE} AND WELCOX
INVESCO LTD

LUOHNSON CONTROLS INC
LABORATORY CP AMER HLDGS
[PROGRESSIVE CRP OHIQ
'SYSCO CORPORATION
NORDSTROM INC

ANALOG DEVICES INC  COM
COCA COLA COM

SYSCO CORPORATION
LABORATORY CP AMER HLDGS
ZIMMER HOLOINGS NG COM
AFLAC INC coM
'STANLEY BLACK & DECKER
EVEREST RE GROUP L TD
NATIONAL-CHLWELL VARCO
RAYMOND JAMES FINLINC *
EVEREST RE GROUP LTD
NORDSTROM INC
KROGER CO

PATTERSON COS INC

GENL DYNAMICS CORP  COM
INVESCO LTD

CIT GROUP INC NEW

'CHECK POINT SOFTWRE TECH
CHARLES RIVER LABS INTL
WHITING PETROLEUM CORP
HEALTH NET INC

DEERE CO

MACYS INC

CHARLES RIVER LABS INTL
JOHNSON CONTROLS INC
‘AMERIPRISE FINL INC
PATTERSON COS INC
‘DISCOVER FINL SVCS
WEYERHAEUSER CO

HESS CORP

CVS CAREMARK CORP
LABORATORY CP AMER HLDGS
‘AMN ELEC POWER CO
DISCOVER FINL SVCS
LABORATORY CP AMER HLDGS
LABORATORY CP AMER HLDGS
VODAFONE GROP PLC SP ADR
AETNA INC NEW

BLACKROCK INC

ALTRIA GROUP INC

2IMMER HOLDINGS INC COM
BABCOCK (THE} AND WILCOX
[EVEREST RE GROUP LTD
‘AUEGHANY CORF GEL COM
PFIZER INC

PROGRESSIVE CRP OHIO
WEYERHAEUSER CO
ALLEGHANY CORP DEL COM
MEADWESTVACO CORP
KIRBY CORP COM

KIRBY CORP COM

‘ORACLE CORP $0.01 DEL
TYCO INTL LTD NAMEN-AKT
AMN ELEC POWER CO

AMN ELEC POWER CO
AMERIPRISE FINL INC
SUNTRUST BKS INC  COM
WHITING PETROLELM CORP
EVEREST RE GROUP LTD
EVEREST RE GROUP LTD

o
813012012
1042012
83012012

71212012

amsD012

a2

97412012
132012
813012012
11/52008
2212011
TR2712012
511272011
TR12012
64102013
y2201
8/282012
11112013

8an012

o1
5122011

212012

25512013
1282012
6202011
4182012
312011
81412012

111172011
8H2012
1212011
61072043
815201
81472012
4252013
97152000
2:28R2013
annRo1n
272812043
1172472008
3182013
17282013
12172012
8302012
121412008
10242013
3232011
51a2013
117282012
12/872012
0w

47312008

472011

382013
31152012
873072012
8152011
* 8/2013
1112011
172372013

8732012

1071172012

812
T232012
10172012

41412013
12/372012
222011

122072012
202872013
11172012

102572012

1211472008
72112012
narzcos

1213172008
5122011

121212012
12472012
5117/2012
872272011
8/24/2010

8R7010
182012
873072012

8/9/2013

10/24/2011

1274572011

3372010

3732010
11322012

54412012
ar30/2012
813072012
1292000
117772008

142010
12/212008
31522007

1242013

/22010
127212008
/3072012
8112012
sn2m2
820/2011
31642009

10/25/2011
10025/2011
811372012
1273272011
7{222012
107112012
14472010
B/30/2012
B/3072012

21172014
411072014
21172014
1222013
812312014
AR2472014
62014
27312014
1127/2014
812312014
S130/2014
11672013
2732014
101472013
812372014
572014
12/12/2013
219/2014
S/1412014
22812014
173172014
11/6/2013
8/5/2014
1282014
10/97/2013
10/7/2013
8/23/2014
81872014
2312014
A2472014
17302014
THTR014
121272013
BI20/2014
7242014
121872013
2312014
2312014
81572014
562014
41972014
2112014
JAR014
13012014
122014
252014
612014
51212014
12012014
712014
62372014
512872014
1212013
5HER2014
27372014
1152014
Mizol4
82512014
42512014
41112014
8102014
1172372013
132013
1232014
1172172013

22.80

152.48
24684
5161

8.24
2885
3717
3500
35.34
2775
42.16
28.65
4216
kil
4433
8770
3185
6782
44 50
28.65
8274

11412
4345

165 10
5818
8036
78.04
2475

825
6248
3835
27862
78 04
4181
2036

12117

12117

6785
6004
5200
3509
248
5547
4428
72
2467
2756
7338
1658
2872
5455
378
3716
2782
9842
5501
53.1%
6782

109 82
7850
a7

108 49
5541
2689
2775
7013

37.49
4485
3248
4248
1401
3822
28865
3573

47 60
2775
1428
8280
4538
9842
3801
2304
7338
7338

4391
176 59

3735
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3172
4769
5972
33.90
11783
12.56
48.98
48.40
5184
102.97
3816
6470
5148
65.18
oM
6178
157 44
40 86
8815

5346
156 79
18955

5842
174 44

8427

70 04
9116
6295

12.56
100 42

4798

3518

8189

5134

3987
20113

3171
20206

3480
7800
kel

5177
5313
5377
7214
3480
3306
4883
10225
2528
3844
6855
4725
3978

10168
10083
6335
116
150 74

5293
153 66
6927
3858
|m
1037

6537

2n

8252
156.62
156 89
38601
38596

8400 |



‘NEWMARKET CORP
DISCOVER FINL SVCS

DEERE CO
CANADIAN PACIFIC RAILWAY
KROGER CO

RAYONIER INC  REMT

BOSTON PPTYS INC
NEWMARKET CORP
INTERCONTINENTALEXCHANGE
NEWMARKET CORP
NEWMARKET CORP
MCKESSON CORPORATION COM
MOLSON COOR BREW COCL B
JOHNSON CONTROLS INC
CANADIAN PACIFIC RAILWAY
CANADIAN PACIFIC RAILWAY
GENL DYNAMICS CORP  COM
BED BATH & BEYOND INC
WEYERHAEUSER CO

KROGER €O

DISCOVER FINL SVCS
RAYONIER INC  REIT
WHITING PETROLEUM CORP
KIRBY CORP COM
TRAVELERS COS INC

DEERE CO

ORACLE CORP $0 01 DEL
KIRBY CORP  COM

FIFTH THIRD BANCORP
TYCO INTL LTD NAMEN-AKT
DISCOVER FINL SVCS

TYCO INTL LTD NAMEN-AKT
AMERIPRISE FINL INC

HESS CORP
INTERCONTINENTALEXCHANGE
CANADIAN PACIFIC RAILWAY
PHILLIPS 66 SHS
'GENL DYNAMICS CORP  COM
KROGER CO

SUNTRUST BKS INC  COM
UNWEVER PLC NEW  ADR
BOSTON PPTYS INC

‘CANADIAN PACIFIC RAILWAY
ALLSTATE CORPDEL COM
JOHNSON CONTROLS INC
KROGER CO

THERMO FISHER SCIENTIFIC
THERMO FISHER SCIENTIFIC
PROGRESSIE CRP OHIO
BABCOCK {THE) AND WECOX
DISCOVER FRIL SVCS

KRAFT FOODS GROUP BNC
DEERE CO B
‘GENERAL ELECTRIC

‘BABCOCK {THE) AND WR.COX
KRAFT FOODS GROUP INC -
AVALGNBAY CMMUN INC
BABCOCK {THE) AND WH.COX
JACDBS ENGN GRF INC DELA
ATBT INC

MCKESSON CORPORATION COM
AMERIPRISE FINL INC
ANADARKQ PETE CORP
RAYMOND JAMES FiNL ING
RON MOUNTAIN INC NEW
STARBUCKS CORP

TYCO INTL LTD NAMEN-AKT
SUNTRUST BKS INC  COM
AMERIPRISE FINL NG

ATET INC

MCKESSON CORPORATION COM
HEALTH NET INC

ANALOG DEVICES INC  COM
WEYERHAEUSER CO

AMN ELEC POWER CO
OOLLAR GENERAL CORP
CANADIAN PACIFIC RAILWAY
TRW ALUTOMOTIVE HLDGS CRP
!JOHNSON CONTROLS INC
TRON MOUNTAIN INC NEW
‘ZIMMER HOLDINGS INC COM
'MARATHON OlL CORP
'BABCOCK (THE) AND WLLOX
TYCO INTL LTD NAMEK-AKT
CVS CAREMARK CORP
MCKESSON CORPORATION COM
SCHLUMBERGER LTD

GENL DYNAMICS CORP  COM
KRAFT FOODS GROUP INC
DEERE CO

TRAVELERS COS INC

TRW AUTOMOTIVE HLDGS CRP
CHARLES RIVER LABS INTL
INTERCONTINENTALEXCHANGE
‘ONE GAS INC SHS
NEWMARKET CORP

INVESCO LTD

ORACLE CORP $0.01 DEL
'JOHNSON CONTROLS INC
AVALONBAY CMMUN INC
EDISON INTL CALIF
ALLEGHANY CORP DEL COM
E M T CORPORATION MASS
BOSTON PRTYS INC

TRW AUTOMOTIVE HLDGS CRP
GENERAL ELECTRIC

£ M C CORPORATION MASS
MOTOROLA SOLUTIONS INC
TRW AUTOMOTIVE HLDGS CRP
YUM BRANDS INC

TYCO INTL LTD NAMEN-AKT
MARATHON OIL CORP
PROGRESSIVE CRP OHIO

ACE UMITED

AFLAC INC com
UNILEVER PLC NEW  ADR
MEADWESTVACO CORP

1122041
12:102008
2552013
122012
1072005
12172010
8302012
2R12013
83072012
302012
212012
232014
121812012
2612013
2/512013
1011172012
ARRoo8
81212010
872772008
11112011
10/7/2005
61112012
882012
An72012
1273172008
1211472041
amro12
8:r011
51372011
122011
5132011
51772012
152012
12872013
2562013
8:82012
12720R2012
/1512000
121272041
812572010
8252011
22013
8812008
702502012
1272012
11/2472008
11224172008
172312013
112242008
1171172011
32172012
12/3172008
211172008
111772008
32112012
31412008
1112472008
L 81812012
127142011
| 81282012
* sn72012
1172072008
772012
1011212010
92172011
371872008
1211272014
snrR0T2
1042472011
82812012
3112008
31152012
an12010
81472010
67202013
2/4r2013
11412012
71250012
127212008
11292009
51672013
117712008
31872008
122472009
8/2872012
2172012
127202012
61282012
12/31/2008
411672012
14472012
12/1472009
12812013
30/2012
8302012
12812012
22372012
/412012
8u2010
2172013
1082005
A2172013
1211472011
1412012
1272012
112712012
873012012
4N1/2013
8202012
34182009
S0/2013
711622012
4422013
1232013
ansnne
83012012

52014
7312014
21302014
511202014
811572014

1112072013
227717014
1812014
10/14/2013
5142014
102822013
5/6/2014
1011772013
571312014
11072014
9H15/2014
1232014
81272014
1152013
2272014

4112014

8H52014
1213072013
52212014
125502013
162014
12372013
101872043
B/10/2014
/282014
21572014
AM72014
21252014
272712014
572612014

5712014
21372014

1212772013
2a014

412014

SA2014

2U5R04
11112013
2182014
BHR014
1011772013
BI262014
IR0
7102014
2282014
1312014
472412014
7102014
512014
8BR014
25572014
27252014
12272013
222772014
127302013
S2014
10/2872013
722014
1722014
3182014
2702014
6302014
612014
10172013
272812014
V22014
7142014
27272014
61102014
104182013
7R304
AN2014
61102014
212014
7R12014
117202013
72512014
7102014
5282014
6272014
ano4
1132013
12872014

10 00
106 00

10.00

7013

5818
3n
3248

24342
2475
2867
26 85

103 04
5072

2461
9314
337
211
2474
4769
56 63
8349
187
3448
1947
as 81
5311
26 43
2864

2,782.00
1,518.00
2,487 00
2,124.00

810.00
1.633.00
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4 342.00
248100

512.00
1907 00
503500
1891 00

818 00
311500

497.00
3,183 00
1821 00
2,882.00
2,534 00
122800
2,046 00

152,00
152,00
155 00

15600
157.00 |
160 00
18100 {
18100
162.00
162.00 '
164 00 «
165 00
166 00
187 00
17000
17100°
173.00
17300
175.00 (
176 00
177.00
177 00
180 00
180 00
18100}
18100
18100
182.00
182.00 f
18300+
18300 ¢
184 00!
186 00
187 00 ]
188,00 |
1BA.00
18100
162,00 ¢



INTL BUSINESS MACHINES
MAKITA CORP
DISCOVER FINL SVCS
WINDER MORGAN INC DEL
NEWMARKET CORP
ONEOK INC {OKLAHOMA)
MEADWESTVACO CORP
'GOOGLE INC CL A

TRW AUTOMOTIVE HLDGS CRP
NOVO NORDISK A S ADR
‘GOOGLE INC CL A
JPMORGAN CHASE & CO
GOOGLE INC CL A

GOOGLE INC CL A

HESS CORP

FIXED INCOME SHRS SER C
MCKESSON CORPORATION COM
PROGRESSIVE CRP ORIO
AMERIPRISE FINL INC
KEYCORP NEW coMm
FIXED [NCOME SHRS SER M
REGIONS FINL CORP
ALLEGHANY CORP DEL COM
FIXED INCOME SHRS SER €
[PRICELINE COM INC
‘OCCIDENTAL PETE CORP CAL
'MONDELEZ INTERNATIONAL
'LYONDELLBASELL INDUSTRIE
[DISNEY (WALT) CO COM STK
SCHLUMBERGER LTD

RON MOUNTAIN INC NEW
QUALCOMM INC

UNION PACIFIC CORP
BOSTON PPTYS INC

PNC FINCL SERVICES GROUP
GENERAL ELECTRIC

DOLLAR GENERAL CORP
GILEAD SCIENGES INC COM
INVESCOLTD
MEADWESTVACO CORP
PFIZER INC

EDISON INTL CALIF
CATERPILLAR ING DEL

SHIRE PLC-ADR

BED BATH & BEYOND INC
HONEYWELL INTL INC DEL
ANADARKOQ PETE CORP
[COCA COLA COM

GOOGLE INC CL A

(GOOGLE INC CL A

COCA COLA COM

AMN ELEC POWER CO
MONDELEZ INTERNATIONAL
'MONDELEZ INTERNATIONAL
'GENERAL ELECTRIC

[DISNEY (WALT) CO COM STK
MARATHON O CORP

'FIXED INCOME SHRS SER M
WA SMASH SERIES M FUND
YUM BRANDS INC

MARATHON Of. CORP
BLACKROCK INC

COCA COLA COM

'UPMORGAN CHASE & CO
GOCA COLA COM .
UNION PACIFIC CORP
AMERIPRISE FINL INC
PHILLIPS 66 SHS

ROCHE HOLDINGS GENUSH FN
TRAVELERS COS INC
‘PROGRESSIVE CRP OHIO
WELLS FARGD & CO NEW DEL
'SCHLUMBERGER LTD

PRIZER INC

TIME WARNER CABLE INC
EOG RESOURCES INC
MERCK AND CO INC SHS

EOG RESOURCES INC

'CVS CAREMARK CORP

CVS CAREMARK CORP
MACYS INC

GENERAL ELECTRIC
MOTOROLA SOLUTIONS INC
DISCOVER FINL EVCS

FIXED INCOME SHRS SER C
PFIZER INC

{KRAFT FOODS GROUP INC
INOVO NORDISK A S ADR
‘GENERAL ELECTRIC

CVS CAREMARK CORP
BOEING COMPANY

JOHNSON AND JOHNSON COM
PHILLIPS 68 SHS

MACYS INC

'MORGAN STANLEY

BANK NEW YORK MELLON
DISNEY (WALT) CO COM STK
GOLDMAN SACHS GROUP INC
SHIRE PLC-ADR

AMERIPRISE FINL INC
JOHNSON AND JOHNSON CaM
REGIONS FINL CORP

FIXED INCOME SHRS SER C
MACYS INC

LOWE'S COMPANIES INC

PNC FINCL SERVICES GROUP
WELLS FARGO & CO NEW DEL
MACYS INC

ASML HLDG NV NY REG BHS
EATON CORP PLC
MITSUBISHI ELEC 6503 FN
UNION PACIFIC CORP
GENERAL ELECTRIC

UNION PACIFIC CORP
COVIDIEN PLC SHS NEW
GOOGLE INC CL A
CONOCOPHILLIPS

873012012
1242013
1142012
8302012
112812013
107372008
172312013
112312013
152012
4182007
2112012
12312013
1111022005
842010
142012
3212012
10/872005
4182007
5112012
127272008
612012012
62112012
92612012
212012
1082005
83012012
6182013
&an010
1272012
472012012
611812013
Snano12
516013
813072012
3152007
1072372012
212013
a/712013
1272013
2102012
1002512011
31872010
112472013
1mnRm3
plclzigli]
8102
82412010
3212012
1271472019
912812012
12313
1273072010
8222013
302012
32172043
83012012
27312010
1211672008
B30n2032
813072012
102872005
882012

. 8M1072013
1211412011
127212008
1072372012
612812012
101872009
8/302012
82772012
8472010
117272012
971412006
83012012
212612012
8252011
873072012
32172013
5$117/2008
502712010
872472010
8/30/2012
822412011
9/1472006
87412010
843072012
51472012
121142011
51672013
882013
172272012
8272012
8/72013

10717/2013
BI2014
12472014
8202014

7h72014

112072013
12812014

51272014
7130/2014
ANM4/2014

S5/2/2014
711072014

5212014

51212014

/312014
812612014

102572013
S76/2014
13172014

142272013

101772013
11752013
13072014
212412014
2812014

101772013

112172013

42014
SI2672014
aM0I2014
2172014
173072014
7M472014
7h412014
212014
TR12014
51202014
123014
7142014
21172014

8272014

SR2014
21172014
172312014
125612013
12/6/2013

N4’

AN0R2014
nnRow
872012014
8182014
12/672013
7102014
1073012013
12712014
7HORZO4
72412014
22412014
1302014
32014
BM7R014
112312014
S7812014
4112014
120272013
232014
1122012012
127272013
1152013
122712013
27412014
i VAROI4
SHBR2014
412014
812812014
TA4R014
8n22014
9232014
1272712013
3132014
Anpo14
25512014
712102014
673072014
1272722013
5162014
2014
972312014
8252014
5212014
Thanots
1242014

M12014

11212013
an22o14
5HE2014

1073072013

11212013
INAR0N4
Snaroi
Q252014

a0
9112014
5n22014
3142014

4Bt

32014
1132014
81512014

176 59

3723
12158
3336
3a8s
2518%
56810
18 85
3385
8456

89407
10922
3502
11510

4538
3809
1592
4789
4478
127
1527

156 68
1572

88 67
8726
3138
3105
2460

3938
10571
$8 34
6726

561
1189

4815

5287
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410%

1