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Fom

Department of the Treasury
intemal Revenue Service

990-PF

L

Return of Privite Foundation !

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

» Do not enter Social Security numbers on this form as it may be made public.
P> Information about Form 990-PF and its separate instructions is at www.irs.gov/form990pf.

1 OMB No 1545-0052

2013

Open to Public Inspection

For calendar year 2013 or tax year beginning 11/01, 2013, and ending 10/31, 20114
Name of foundation A Employer identification number
THE KELVIN AND ELEANOR SMITH FOUNDATION 34-6555349
Number and street (or P O box number f mail 1s not delivered to street address) Room/suite B Telephone number (see instructions)
(216) 591-9111
30195 CHAGRIN BLVD. 275
City or town, state or province, country, and ZIP or foreign postal code
© oy L »[]

CLEVELAND,

OH 44124

G Check all that apply

Initial return

Final return
Address change

Inttial return of a former public charity
Amended return
Name change

D

H Check type of organization li]Sectlon 501(c)(3) exempt private foundation
Section 4947(a)(1) nonexempt charitable trust

Other taxable private foundation

I Far market value of all assets at
end of year (from Part Il, col (c), line

J Accounting method |_X| Cash |_| Accrual
Other (specify)

-

1 Foreign organizations, check here

2 Foreign organzations meetng the
85% test, check here and attach
computation

If pnivate foundation status was terminated
under section 507(b)(1)(A), check here . P>

If the foundation 1s in a 60-month termmation
under section 507(b)(1)(B), check here | P D

16) > $ 160,873,474. (Part I, column (d) must be on cash basis )
P d) Disbursements
BT ety i of Revorue and Expersse Mol @ Rovenseand | () et vesiment | (0 Aqustoaret | tor cnmvave
may not necessarily equal the amounts in books iIncome Income purposes
column (a) (see instructions) ) (cash basis only)
1 Contributions, gifts, grants, etc , recerved (attach schedule) .
2 Check P g‘:la'l;’fcsngdgnort |s‘ n.c>t.re.qu-|re.d }o-
3 Interest on savings and temporary cash mvestments
4 Dividends and interest from secuntes | | | 1,787,264. 1,787,264. ATCH 1
Sa Grossrents . . . . .. ... ... ...
b Net rental income or (loss)
g Sg get gamn gr (Ioss)ﬁi_‘;'onrl sale of assets not on line 10 13,647,331,
§| ~ assetconimesa 52,695,817,
z 7 Capital gain net income (from Part IV, line 2) . 13,648,818.
® 8 Netshort-term capitalgan . ... ... .. 1,220,788,
9 Income modifications » < < ¢ s e s .- ..
10 a Gross sales less retums
and allowances « « « - -
b Less Cost of goods soid
¢ Gross profit or (loss) (attach schedule) | | | .
11 Other income (attach schedule) ATCH. 2 ~11,047. -10,022.
12  Total. Add inks 1 thio 0. . 15,423,547. 15,426,060. 1,220,788.
7 —rosts—ere— () 211,250.
@ ag . CQ 144,333.
§ 15 Pension plan pIS/gepbergﬁtsi'Fs,zpis_ ; (EJ
&l16a Legal fees (attadh schedule) ATCH 3. _ ?’3, 23,811. 23,811.
& b Accounting fdes (3 ﬁjs@ BTG . 26,230. 26, 230.
_qz’ ¢ Other professionat-fees tkachi_' 5, lePL——: 466,300. 466, 300.
E 17 Interest. . . . ... ... ... ......
) -g 18  Taxes (attach schedule) (see nstructons) ATCH . § 147,225. 36,248. 18, 957.
g E 19 Depreciation (attach schedule) and depletion .
ey < 20 Ocoupancy . . .. . v v v v v b aana .
. B(21 Travel, conferences, and meetings , , , . . .
a g 22 Pnnting and publications . . . . ... ...
Lul (23  Other expenses (attach schedule) ATCH .7, . 355,556. 347,452. 8,104.
i g 24 Total operating and administrative expenses.
5 8‘ Add hnes 13through23 ., ... ..... 1,374,705. 850, 000. 77,102.
z 25 Contributions, gifts, grantspad . . . ... . 8,311,391. 8,311, 391.
=z 26  Total exp and disbur Add lines 24 and 25 9,686,096. 850,000. d 8,388, 493.
g 27 Subtract hne 26 from line 12
o a Excess of over exp and disbur .. 5,737,451.
b Net investment income (if negative, enter -0-) 14,576,060.
¢ Adjusted net income (if negative,_enter -0-). . 1,220,788.
Jsa For Paperwork Reduction Act Notice, see instructions. *ATCH 5 Form 990-PF (2013)
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Form 990-PF (2013) THE KELVIN AND ELEANOR SMITH FOUNDATION 34-6555349 Page 2
Attached schedules and amounts in the Beginning of year End of year
m Balance Sheets gﬁfﬁrﬂ‘s'?nﬁdég .i';t"ﬂgmg end-okyear (a) Book Value (b) Book Value (c) Fair Market Value
1 Cash-non-nterest-beanng , . . .. .............
2 Savings and temporary cash investments . , . . ... ... . 8,628,786. 7,230,383. 7,230,383.
3  Accountsrecevable »_ _ _ ______________ ______
Less allowance for doubtful accounts » _ _ ___ ________
4 Pledgesreceivable »_ _ _ _ _ _ _ _ _ _ ___ __ _________
Less allowance for doubtful accounts » _ __ __________
§ Grantsrecevable . . . ... ....... . 0000
6 Recewvables due from officers, directors, trustees, and other
disqualified persons (attach schedule) (see instructions) , , . .
7 Other notes and loans receivable (attach schedule) » _ _ _ _ |
Less allowance for doubtfui accounts » _ _
% 8 Inventonesforsaleoruse _ . . . . . ... .. ... ....
21 9 Prepad expenses and defemedcharges, , , , . ... .. ..
</ 10 a Investments - US and state govemment obligations (attach schedule),
investments - corporate stock (attach schedule) ATCH 8 73,277,035. 82,407,536. 103,861,749.
Investments - corporate bonds (attach schedule) ATCH 9 | 18,045,540. 14,516,769. 14,568,445.
11 Investments - land, buildings, [
and equipment basis ¥ _ _ _ _ __ o __ ]
Less accumulated depreciation P
(attach schedule) = =W e
12 Investments-mortgageloans . . . . . . . 000 .
13 Investments - other (attach schedule) | _ _ | . ATCH 10 28,531, 046. 30,065,170. 35,212,896.
14 Land, buildings, and >
equipment basis 00 ¥ ]
Less accumulated depreciation »
(attach schedule) % ——
15 Other assets (descrbe »_ )
16 Total assets (to be completed by all filers - see the
instructions Also, seepagei,iteml) . . . ... ....... 128,482,408. 134,219,858. 160,873,474.
17  Accounts payable and accruedexpenses | | . . . . . . ...
18 Grantspayable . ... ..............
@19  Deferredrevenue . . . ... ...........0....
E‘=:' 20 Loans from officers, directors, trustees, and other disqualified persons
ﬁ 21 Mortgages and other notes payable (attach schedule) , , . . .
=122  Other liabilities (describe » __ )
23 Total liabilities (add lines 17 through22) . . . . ... ... . 0 a
Foundations that follow SFAS 117, check here, »|__|
@ and complete lines 24 through 26 and lines 30 and 31.
§ 24 Unrestncted . & . v v v v v s e e e e e e e e e e e e
|25 Temporanlyrestncted . . . ... .. ... ...
g 26 Permanentlyrestncted - - -+ - - ¢ 0 s 0 h i s e e e .
é Foundations that do not follow SFAS 117, . . . P
5 check here and complete lines 27 through 31.
w|27  Capital stock, trust principal, orcurrentfunds | | _ . . . . . .
§ 28  Paid-in or captal surplus, or land, bldg , and equipmentfund , | _ , ., 128,482,408. 134,219,858.
2 29 Retamned earnings, accumulated income, endowment, or other funds , ,
g 30 Total net assets or fund balances (see instructions), , . . . . 128,482,408. 134,219,858.
31 Total liabilties and net assets/fund balances (see

INSETUCHIONS) & v v v v v v e e v v o o o o o o s o s o s s s

128,482,408.

134,219,858.

EZXXI 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)

128,482,408.

1
2 Enter amount from Pan l' Ilne 27a -------------------------------------- 2 5’ 737 ! 451 *

3 Otherincreases not included n line 2 (temeze)»_ 3
4 Add IInES1'2' and3 ............................................. 4 134'219’858.

§ Decreases not included in bne 2 (temege)»_ 5
6 Total net assets or fund balances at end of year (ine 4 minus line 5) - Part ll, column (b),ine30 . . . . | 6 134,219,858.
Form 990-PF (2013)

JSA
3E1420 1 000
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Form 990-PF (2013)

THE KELVIN AND ELEANOR SMITH FOUNDATION 34-6555349
Page 3
Capital Gains and Losses for Tax on Investment Income
(a) List and describe the kind(s) of property sold (e g , real estate, LEL::,‘?; a(f:)qlaﬁte% (d) Date sold
2-story brick warehouse, or common stock, 200 shs MLC Co) P- Purchase (mo, day, yr)

D - Donaton| (MO, day, yr)

SEE PART IV SCHEDULE

1a
b
C
d
e
(€) Gross sales price ® De(%rre:;g\f/):b@)med (g;)nﬁg s;xg;g:;erofb::;: (e()"ﬁfsa I(?)or:u(rlnizszg)
a
b
C
d
e

Complete only for assets

showing gain in column (h) and owned by the foundation on 12/31/69

(i) F MV asof 12/31/69

(j) Adjusted basis
as of 12/31/69

(k) Excess of col (1)
over col (), if any

() Gains (Col (h) gain minus
col (k), but not less than -0-) or
Losses (from col (h))

o o |o|w

2 Capital gain net income or (net capital loss) If gain, also enter in Part |, e 7 }
If (loss), enter -0- in Part |, ine 7 2 13,648,818.
3 Net short-term capital gain or (loss) as defined in sections 1222(5) and (6)
If gain, also enter in Part |, ine 8, column (c) (see nstructions) If (loss), enter -0- In }
.......................................... 3 1,220,788.

Part |, ne 8

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

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

If section 4940(d)(2) apphes,

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

leave this part blank

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

D Yes No

1 _Enter the appropriate amount in each column for each year

see the instructions before making any entries

(a) (d)
(b) ()
Calendar?«::ﬁgﬂxogmmnmg n) Adjusted qualifying distnbutions Net value of nonchantable-use assets (col ?Qﬁ'gmﬁ;ﬂ b?tc% ©)

2012 7,830,723. 145,762,351. 0.053723
2011 7,172,796. 136,410,448. 0.052582
2010 7,464,074. 141,769,767. 0.052649
2009 6,551,829. 127,370,454. 0.051439
2008 5,279,319. 110,141,374. 0.047932
2 Totalofline 1, column(d) . . . . . . ... ... 2 0.258325

3 Average distribution ratio for the 5-year base period - divide the total on line 2 by 5, or by the
number of years the foundation has been in existence flessthan5years | _ . . . .. .. .. 3 0.051665
4 Enter the net value of noncharitable-use assets for 2013 from Part X, ine5 =~~~ 4 155,452,901.
5 Multiply inedbyline3 5 8,031,474.
6 Enter 1% of net investment income (1% of Partt, me27b) . . . . .. .. ... ... 6 145,761.
7 Add Ilnessande .......................................... 7 8’177’235'
8 Enter qualfying distributions from Part XIl, ine4 | . . . . .. ... . ... .. ... ... . 8 8,388,493.

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

Part VIl instructions

JSA
3E1430 1 000

5IWIPW 4031 9/2/2015

9:37:46 AM

V 13-7.15

SMI-2506

Form 990-PF (2013)
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Form 990-PF (2013) THE KELVIN AND ELEANOR SMITH FOUNDATION 34-6555349 Page 4
:FY54'i] Excise Tax Based on Investment Income (Section 4940(a), 4940(b), 4940(e), or 4948 - see instructions)

1a Exempt operating foundations descnbed in section 4940(d)(2), check here » U and enter "N/A"onime1 . | .
Date of ruling or determination letter _ _ _ _ _ _ _ _ _ _ ___ _ _ (attach copy of letter if necessary - see Instructions)
b Domestic foundations that meet the section 4940(e) requirements in Part V, check 1 145,761.
here » andenter 1% of Partl, ine27b . . .. .. ... .. . ...
¢ 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-) L2
3 AdAINES 1aNA2. . | L Lttt e e e e e e e 3 145,761.
4  Subtitle A (iIncome) tax (domestic section 4947(a)(1) trusts and taxable foundations only Others enter -0-) _ , ., 4 0
5 Tax based on investment income. Subtract line 4 fromline 3 If zeroorless, enter-0- _ , , . . ... ..... 5 145,761.
6 Credits/Payments
a 2013 estimated tax payments and 2012 overpayment credited to 2013_ _ _ _ | 6a 114,460.
b Exempt foreign organizations - tax withheldatsource , , . . ., .. ... ... 6b
¢ Tax paid with application for extension of time to file (Form 8868), . . . . . . 6¢ 68,000.
d Backup withhoiding erroneously withheld . . . . . . . ... ....... 6d
7 Total credits and payments Add ines 6athrough 6d « « « « + o« « o o v @ e v @ o n e m e e e e N 182,460.
8 Enter any penalty for underpayment of estimated tax Check here D if Form 2220 1s aftached , , ., . ...
9 Tax due. If the total of lines 5 and 8 1s more than ine 7, enter amountowed _ | _ . . ., . ... ...... >
10 Overpayment If ine 7 1s more than the total of ines 5 and 8, enter the amount overpaid _ . . > 10 36,699.
11 Enter the amount of ine 10 to be Credited to 2014 estimated tax P> 36,699. Refunded p| 11
Statements Regarding Activities
1a Durning the tax year, did the foundation attempt to influence any national, state, or local legistation or did 1t participate Yes | No
or intervene tn any political CAMPAIGN? | . L L L L . L L . . e e e e e e e e e e e e e e 1a X
b Did it spend more than $100 during the year (either directly or indirectly) for political purposes (see Instructions for the
T T 1b X
If the answer 1s "Yes" to 1a or 1b, attach a detailed descnption of the activities and copies of any matenals published or
: distributed by the foundation in connection with the activities
| c Did the foundation file Form 1120-POL for this year? & . . o . . . . o s e s s et s e e e e e et emme e 1c X
| d Enter the amount (if any) of tax on political expenditures (section 4955) imposed durning the year
‘ (1) On the foundation | K (2) On foundation managers |
|

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

foundation managers P $

2 Has the foundation engaged In any activities that have not previously been reportedtothe IRS?_ _ . . . . . . ... ..... 2 X
If "Yes, " attach a detailed descniption of the activities

3 Has the foundation made any changes, not previously reported to the IRS, in its governing instrument, articles of incorporation,

; or bylaws, or other similar instruments? If “Yes,“ attach a conformed copy ofthechanges ., ., ., . . . . . . . . v v o' o .. 3 X
§ 4a Did the foundation have unrelated business gross income of $1,000 or moreduningtheyear?, ., . . . . . . . . ¢ v v v v . 4a X
| b If "Yes," has it filed a taxreturn on Form 990-T for this year? | . . . . . . i . v v i s e e et e e e e s s e e s e s an 4b

5 Was there a liquidation, termination, dissolution, or substantial contracton dunngtheyear?, . . . . . . . . . . v v v v v o . 5 X

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

with the state law remain in the governING INStUMENt? | . L . . . i i i it et e e s e e e n e s e o n o nnenna 6 X
| 7 Dud the foundation have at least $5,000 In assets at any time duning the year? If "Yes,” complete Part i, col (c), and Part XV 7 X
8a Enter the states to which the foundation reports or with which it i1s registered (see instructions) P
__________ OBy
b If the answer s "Yes" to line 7, has the foundation furnished a copy of Form 930-PF to the Attorney General (or designate)
of each state as required by General Instruction G? If "No,"attachexplanation, . . . . . . . . ¢ v o v o v v v v v e n o v o 8b X
9 Is the foundation claming status as a private operating foundatton within the meaning of section 4942())(3) or
| 4942())(5) for calendar year 2013 or the taxable year beginning in 2013 (see instructions for Part XIV}? If “Yes,* complete <
Part XIV 9

10 Did any persons become substantial contributors during the tax year? If “Yes " aftach a schedule listing their names and
GOOrESSES . o« v o v v & s & 4 s 4« o e s« s e s s s s s s s = e s e s 4 s s s+ » s o o s s s s o s s s s s e s s e = 4 o 10 X

Form 990-PF (2013)

JSA
3E1440 1 000

SIWIPW 4031 9/2/2015 9:37:46 AM V 13-7.15 SMI-2506 PAGE 5




Form 990-PF (2013) THE KELVIN AND ELEANOR SMITH FOUNDATION 34-655

5349 Page 5

LAYy Statements Regarding Activities (continued)

11 At any time dunng the year, did the foundation, directly or indirectly, own a controlled entity within the
meaning of section 512(b)(13)? If "Yes," attach schedule (See INSITUCHONS), . . . & . & v v v v v v m e e o ee e e e e 11 X
12 Did the foundation make a distribution to a donor advised fund over which the foundaton or a disqualified
person had advisory privileges? If "Yes," attach statement (see Instructions) . . . . . . . . . . . . . 0 e e e e e 12 X
13 Did the foundation comply with the public inspection requirements for its annual returns and exemption application?, , . . | 13 X
Websiteaddress »______N/A
14 The books are n care of B PAMELA EICRENAUER Telephoneno p_ 216-591-9111
Locatedat »30195 CHAGRIN BLVD CLEVELAND OHIO _________ ZP+a »_44124 _______
15 Section 4947(a)(1) nonexempt charitable trusts filtng Form 990-PF in lieu of Form 1041-Checkhere - v v v v v v @ ¢ o s v v o« = = & P—D—
and enter the amount of tax-exempt interest received or accrued dunngtheyear, . . . . . . ... ... .« ... » l 15 I
16 At any tme during calendar year 2013, did the foundation have an interest in or a signature or other authority Yes | No
over a bank, securities, or other financial account in aforeign country?, . . . . . . L L L s e e e e e e e e e e e 16 X
See the instructions for exceptions and filing requirements for Form TD F 90-221 If "Yes," enter the name of
the foreign country p
Statements Regarding Activities for Which Form 4720 May Be Required
File Form 4720 if any item is checked in the "Yes" column, unless an exception applies. Yes | No
1a During the year did the foundation (either directly or indirectly)
(1) Engage in the sale or exchange, or leasing of property with a disqualified person? . . . . ... .. I:l Yes No
(2) Borrow money from, lend money to, or otherwise extend credif to (or accept it from) a
disqualified person? . . . . . . L. L L e e e e e e e e et e e e Yes No
(3) Furnish goods, services, or facilities to (or accept them from) a disqualified person?, . . . . .. .. Yes No
(4) Pay compensation to, or pay or reimburse the expenses of, a disqualified person? _ . ., ... .. Yes No
(5) Transfer any income or assets to a disqualified person (or make any of either available for
the benefit or use of adisqualified person)? . . . . . . . . . . . i .t e e e e D Yes No
(6) Agree to pay money or property to a government official? (Exception. Check "No" if the
foundation agreed to make a grant to or to employ the official for a period after
termination of government service, If terminatingwithin 90days), . . . .. ... ... ... .. D Yes 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)? . . . . - v v vt e h e .. ... b | X
Organizations relying on a current notice regarding disaster assistance checkhere, , . . . . ... ... ... » I____J
¢ Did the foundation engage in a prior year in any of the acts described in 1a, other than excepted acts, that .
were not corrected before the first day of the tax year beginming In 20132 | . . . L . . e e e e e e 1c X
2 Taxes on falure to distrbute income (section 4942) (does not apply for years the foundation was a private
operating foundation defined |r; section 4942())(3) or 4942(3)(5))
a At the end of tax year 2013, did the foundation have any undistributed income (lines 6d and
6e, Part XII1) for taxyear(s) begmning before 20132 . . . . . . . . . . . e e e e e e e e e D Yes No
If "Yes,"hsttheyears » __ __ e e e
b Are there any years listed in 2a for which the foundation i1s not applying the provisions of section 4942(a)(2)
(relating to ncorrect 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 ) . . . . . . . . . . . L h e e e e e e e e e 2b
¢ If the prowisions of section 4942(a)(2) are being applied to any of the years listed in 2a, list the years here
» ______ e e e e e
3a Did the foundation hold more than a 2% direct or indirect interest in any business enterpnse
atany timeduningtheyear? | . . . . . . . L e e e e e e e e Yes l:] 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
Commussioner under section 4943(c)(7)) to dispose of holdings acquired by gift or bequest, or (3) the lapse of
the 10-, 15-, or 20-year first phase holding penod? (Use Schedule C, Form 4720, to determmne if the
foundation had excess business holdings N 20713 ) . . . . . . . o i i v v i e e e e e e 3b X
4a Did the foundation invest during the year any amount in a manner that would jeopardize its chantable purposes? . , . . . . . . 4a X
b Did the foundation make any investment in a prnior year (but after December 31, 1969) that could jeopardize its
chantable purpose that had not been removed from jeopardy before the first day of the tax year beginning in 20132 | 4b X

JSA

3E1450 2 000
SIWIPW 4031 9/2/2015 9:37:46 AM V 13-7.15 SMI-2506

Form 990-PF(2013)
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Form 990-PF (2013) THE KELVIN AND ELEANOR SMITH FOUNDATION 34-6555349 Page 6

CLdYIE:] Statements Regarding Activities for Which Form 4720 May Be Required (continued)
Sa During the year did the foundation pay or incur any amount to

(1) Carry on propaganda, or otherwise attempt to influence legislation (sectton 4945(e))? , . . . . . D Yes No
(2) Influence the outcome of any specific public election (see section 4955), or to carry on,

directly or indirectly, any voter registration drive? | . . . . . . . . . . . s e e e e e e e e e Yes No
{3) Provide a grant to an individual for travel, study, or other smilarpurposes?. . . . . . . ... .. Yes No
(4) Provide a grant to an orgamization other than a charitable, etc, organization described in

section 509(a)(1), (2), or (3), or section 4940(d)(2)? (seenstructions) , . . . ... .. ... .. D Yes No

(5) Provide for any purpose other than religious, chantable, scientific, literary, or educational
purposes, or for the prevention of cruelty to childrenoranimals?, , . . . . ... ... ..... [:] Yes No
b If any answer 1s "Yes” to 5a(1)-(5), did any of the transactions fall to qualfy under the exceptions described in

Regulations section 53 4945 or in a current notice regarding disaster assistance (see instructions)? . . . . . ... . ... 5b
Organizations relying on a current notice regarding disaster assistancecheckhere, , . . . . . . ... .. ... ... » D

¢ If the answer 1s "Yes" to question 5a(4), does the foundation clam exemption from the tax
because it maintained expenditure responsibility for thegrant? , . . . .. . . .. ¢ . v v s v ... D Yes D No

If “Yes, ° attach the statement required by Regulations section 53 4945-5(d)
6a Did the foundation, during the year, receive any funds, directly or indirectly, to pay premiums
on apersonal benefitcontract?, | | . L, L L. L. L. e e ..
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? _ I:I Yes No

b If "Yes," did the foundation receive any proceeds or have any net income attnibutable tothe transaction? . . . . . . . .. . 7b
Part VIII Infgrcr:nattlron {\bout Officers, Directors, Trustees, Foundation Managers, Highly Paid Employees,
ontractors

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

(b) Title, and average {c) Compensation (d) Contributions to 1
a) Name and address hours week It not paid, employee benefit plans (e) Expense account,
(@) devoted ‘t)grposmon { entereo-) and deferred compensation other allowances
SEE STATEMENT 17 ___ _ _
211,250. d 0

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

"NONE."

(d) Contributions to

{b) Title, and average employee benefit

(e) Expense account,

{a) Name and address of each employee paid more than $50,000 dehvooLlI;% ;:grpm’;n {c) Compensation pli%i‘inedngg‘fg:‘ed other allowances
aTcd 11 TR 143,333. q 0
Total number of other employees paid over $50,000 . . . . . .t i i i vt it e e e e e e e e e e e e .. »

Form 990-PF (2013)
JSA
3E1460 1 000
SIWIPW 4031 9/2/2015 9:37:46 AM V 13-7.15 SMI-2506 PAGE 7




THE KELVIN AND ELEANOR SMITH FOUNDATION 34-6555349

Form 990-PF (2013)

Page 7

L8[} Information About Officers, Directors, Trustees, Foundation Managers, Highly Paid Employees,

and Contractors (continued)

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

(a) Name and address of each person paid more than $50,000 (b) Type of service (c) Compensation
ATCH 12 535, 058.
Total number of others receiving over $50,000 for professionalservices . . . . . . . . . v v v v v v v v v v v .. |
m Summary of Direct Charitable Activities
List the foundation's four largest direct chantable activities dunng the tax year Include relevant statistical information such as the number of s
organizations and other beneficanes served, conferences convened, research papers produced, etc Bxpenses
1 N A
2 .
S e, ,,,,—,———, e,
4__ ..,
Part IX-B Summary of Program-Related Investments (see instructions)
Describe the two largest program-related investments made by the foundation dunng the tax year on lines 1 and 2 Amount
1 _NONE e
2

3 _NONE
Total. Add lines 1 through 3 ., . . . . . . . . . . e e e e e i e e e e e s e s e s aee e >
Form 990-PF (2013)
JSA
3E1465 1 000
SIWIPW 4031 9/2/2015 9:37:46 AM vV 13-7.15 SMI-2506 PAGE 8




THE KELVIN AND ELEANOR SMITH FOUNDATION

Form 990-PF (2013)

34-6555349
Page 8

see instructions )

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

Far market value of assets not used (or held for use) directly in carrying out charitable, etc,
purposes

a Average monthly far market value of secuntes . 1a 153,065,507.
b Average of monthly cashbalances = = ... ... ... .. .. ... ... ... ... 1b 4,754, 697.
¢ Far market value of all other assets (see instructons) .~~~ 1c
d Total (add s 12,b,80d €) | . . ... 1d 157,820,204,
e Reduction clamed for blockage or other factors reported on lines 1a and
1c (attach detailed explanaton) = | 1e |
2 Acquisition indebtedness applicable to e 1 assets 2
3 SUbtraCt Ilnerrom Ime 1d ........................................ 3 157'820’204'
4 Cash deemed held for charitable activittes Enter 1 1/2% of line 3 (for greater amount, see
NSt TUCHIONS) L e e e e e e e e e 4 2,367,303.
5 Net value of noncharitable-use assets. Subtract line 4 from line 3 Enter here and on Part V, line 4_ L5 155,452,901.
6 Minimum investment return. Enter 5% ofbne 5 | . . . . . . . . ... ... 6 7,772,645.
Distributable Amount (see instructions) (Section 4942(j)(3) and (j)(5) private operating foundations
and certain foreign organizations check here » D and do not complete this part )
1 Minmum investment return from Part X, lne 6, . . . . . . . .. . .. ...ttt 1 7,772,645.
2a Taxon investment income for 2013 from Part VI, lne5 _ = | 2a 145,761.
b Income tax for 2013 (This does not include the tax from PartVI) | 2b
c Add llneS 2a and 2b ............................................ 2C 145’ 761 -
3 Distributable amount before adjustments Subtract ine 2¢ fromine 1, _ . . . . .. .. .. ... .. 3 7,626,884.
4 Recoveries of amounts treated as qualfying distrbutions | . . . .. . ... ... ., 4
5 Add |Ine53and4 .............................................. 5 7’626’884'
6 Deduction from distributable amount (see instructions) . . L 6
7 Distributable amount as adjusted Subtract ine 6 from line 5 Enter here and on Part XIlI,
[T L= TS 7 7, 6261884-
Qualifying Distributions (see instructions)
1 Amounts paid (including administrative expenses) to accomplish chartable, etc , purposes
a Expenses, contributions, gifts, etc - total from Part |, column (d), ine26 . = . . ... .. 1a 8,388,493.
b Program-related investments - total from Patix-8 ...~ 1b
2 Amounts paid to acquire assets used (or held for use) directly in carrying out charitable, etc,
PUIPOSES e e 2
3  Amounts set aside for specific charitable projects that satisfy the:
a Suitabilty test (pnior IRS approvalrequired) 3a
b Cash distribution test (attach the required schedule) . . . . . . ... ... ... .. ... 3b
4  Qualifying distributions. Add lines 1a through 3b Enter here andon Part V, line 8, and Part XIll, ine 4, | . _ . 4 8,388,493.
5 Foundations that qualify under section 4940(e) for the reduced rate of tax on net investment income.
Enter 1% of Part [, ine 27b (see nstructions) . _ . . . . . . . . . . . . . . 5 145,761.
6  Adjusted qualifying distributions. Subtract line 5 fromlned ... ... .. 6 8,242,732.
Note. The amount on line 6 will be used in Part V, column (b), in subsequent years when caiculating whether the foundation
qualifies for the section 4940(e) reduction of tax in those years
Form 990-PF (2013)
JSA
3E1470 1 000

SIWIPW 4031 9/2/2015 9:37:46 BM V 13-7.15 SMI-2506

PAGE §



THE KELVIN AND ELEANOR SMITH FOUNDATION

Form 990-PF (2013)

34-6555349

Page 9

Undistributed Income (see instructions)

Distributable amount for 2013 from Part XI,
ne7 e e

Undistnbuted income, if any, as of the end of 2013
Enter amount for 2012 only

b Totalfor pnoryears 20_11 20 10 20 09

- 0o a o o o

(a)

Corpus Years prior to 2012

(b)

(c)
2012

(d)
2013

7,626,884.

Excess distributions carryover, if any, to 2013
From 2008

From 2009 250,494.

From 2010 615,012.

From 2011 498,860.

From 2012 746,189.

Qualifying distributions for 2013 from Part X,
ine4 » $ 8,388,493.

a Apphed to 2012, but not more than line 2a , ,

d Applied to 2013 distributable amount

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

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

Rematning amount distnbuted out of corpus

Bxcess distributions carryover applied to 2013 |
(If an amount appears in column (d), the same
amount must be shown in column (a) )

Enter the net total of each column as
indicated below:

a Corpus Add hnes 3f, 4c, and 4e Subtract line 5

-
o

o a0 o o

Prior years' undistributed income Subtract
Inedbfromlne2b . .. .. ......
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 previouslyassessed , . . . . . . .

Subtract line 6¢ from Iline 6b Taxable
amount - see instructtons

Undistnbuted income for 2012 Subtract line
4a from line 2a Taxable amount - see
NStruchions & & . . . . 0 s s e e e e e e e

Undistnibuted income for 2013 Subtract lines
4d and 5 from hine 1 This amount must be
distnibuted in 2014

Amounts treated as distnbutions out of corpus
to satisfy requirements imposed by section
170(b)(1)(F) or 4942(g)(3) (see instructions) L.

BExcess distributions carryover from 2008 not
applied on iine 5 or line 7 (see instructions) | |
Excess distributions carryover to 2014.
Subtract ines 7 and 8 from lne6a _ , , . . . .
Analysts of ine 9

Excess from 2009 . . . 250,494.

2,110,555.

7,626,884.

761,609.

2,872,164.

2,872,164.

Excess from 2010 . . . 615,012.

Excess from 2011 . . . 498,860.

Excess from 2012 , , . 746,189.

Excess from 2013 ., . . 761,609.

JSA

3E1480 1 000

SIWIPW 4031 9/2/2015 9:37:46 AM V 13-7.15

SMI-2506

Form 990-PF (2013)

PAGE 10




Form 990-PF (2013) THE KELVIN AND ELEANOR SMITH FOUNDATION 34-6555349 Page 10
Private Operating Foundations (see Instructions and Part VII-A, guestion 9) NOT APPLICABLE
1a If the foundation has received a ruling or determination letter that it 1s a private operating
foundation, and the ruling is effective for 2013, enterthe dateof therulng | . _ . . . . ... .. |
b Check box to indicate whether the foundation 1s a private operating foundation described in section ]_] 4942())(3) or |_J 4942())(5)
2a Enter the lesser of the ad- Tax year Prior 3 years

(e) Total
Justed net income from Part (a) 2013 (b) 2012 {c) 2011 (d) 2010
| or the minimum investment
retumn from Part X for each
year listed

€ Qualifying distnbutions from Part
X1, hne 4 for each year isted

d Amounts included in tine 2c not
used directly for active conduct
of exemptactivittes . . . . .

e Qualfying distributions made
directly for active conduct of
exempt activites Subtract Iine
2d fromine2c _ . ., . .
Complete 3a, b, or ¢ for the
alternative test rebed upon

a TAssets” altemnative test - enter

(1) valveofallassets , ., .
(2) Value of assets qualfying
under section
48420)3)B)Me « « . »
b "Endowment” alternatve test-
enter 2/3 of minimum invest-
ment return shown in Part X
line 6 for each year isted . . .

€ “Support” altematve test - enter

(1) Total support other than
gross investment income
{interest, dmdends, rents,
payments on secuntes
loans (section 512(a)(5)).
orroyaltes)., . . . . .

(2) Support from general
publc and 5 or more
exempt organzahons as
provded in section 4942
[0, €)1} C) R

(3) Largest amount of sup-
port from an exempt
organzaton, . ., . . .

4) Gross investment income ,
m Supplementary Information (Complete this part only if the foundation had $5,000 or more in assets

at any time during the year - see instructions.)

Information Regarding Foundation Managers:

a List any managers of the foundation who have contributed more than 2% of the total contributions recewed 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

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

Check herebD if the foundation only makes contributions to preselected chartable organizations and does not accept
unsolicited requests for funds If the foundation makes gifts, grants, etc (see instructions) to individuals or 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
ATCH 13

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

ATCH 14

¢ Any submission deadlines

NONE

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

ATCH 15

JSA
3E 1490 1 000

Form 990-PF (2013)
SIWIPW 4031 9/2/2015 9:37:46 AM V 13-7.15 SMI-2506 PAGE 11



THE KELVIN AND ELEANOR SMITH FOUNDATION 34-6555349
Form 990-PF (2013) Page 11
Supplementary Information (continued)
3 Grants and Contributions Paid During the Year or Approved for Future Payment

Recipient "sll"leoch g‘; famimuc:‘ ' Fg::ar:ﬂguoc;n Purpose of grant or Amount
Name and address (home or business) any toundaton maraget | recipient contribution
a Paid during the year
STATEMENT 18 8,311,391.
1) & | P I T T » 3a 813111391-
1 b Approved for future payment
1 ¢ | e S » 3b

Form 990-PF (2013)
JSA
3E1491 1 000

S5IWIPW 4031 9/2/2015 9:37:46 aM  V 13-7.15 SMI-2506 PAGE 12



THE KELVIN AND ELEANOR SMITH FOUNDATION 34-6555349
Form 990-PF (2013) Page 12
E®AYIF-Y Analysis of Income-Producing Activities
Enter gross amounts unless otherwise indicated Unrelated business income Excluded by section 512, 513, or 514 (e)
Related or exempt
{a) (b) ) {d) function income
1 Program service revenue Business code Amount Exclusion code Amount {See instructions )

o a o o

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

Interest on savings and temporary cash investments
Dwvidends and interest from secuntes | , , | 14 1,787,264.
Net rental iIncome or (loss) from real estate

G b wN

Net rental income or (loss) from personal property
Other investmentincome _ _ . . ... ...

Gain or (loss) from sales of assets other than inventory 18 13,647,331.
Net income or (loss) from special events , .,

Gross profit or (loss) from sales of inventory. .
Other revenue a

b ATCH 16 90000 -1,025. 14 -10,022.
c
d
e
12 Subtotal Add columns (b), (d), and (e) . . . . -1,025. 15,424,573.
13 Total. Add ine 12, columns (b), (d),and(€) . . . . . . . . . . . . i v i i i i i et et st m s s s mn 13 15,423, 547.

(See worksheet In line 13 instructions to venfy calculations )

P1i®4'E:§ Relationship of Activities to the Accomplishment of Exempt Purposes

-0 Ww o N ;O

- -

Line No. Explain below how each activity for which income is reported in column (e) of Part XVI-A contributed importantly to the
v accomplishment of the foundation's exempt purposes (other than by providing funds for such purposes) (See instructions )
Jsa Fom 990-PF (2013)
3E1492 1 000

5IWIPW 4031 9/2/2015 9:37:46 AM VvV 13-7.15 SMI-2506 PAGE 13




Form 980-PF (2013) THE KELVIN AND ELEANOR SMITH FOUNDATION 34-6555349 Page 13
FeAUl Information Regarding Transfers To and Transactions and Relationships With Noncharitable
Exempt Organizations

1 D the organization directly or indirectly engage in any of the following with any other organization described Yes | No
In section 501(c) of the Code (other than section 501(c)(3) organizations) or in section 527, relating to political
organzations?
a Transfers from the reporting foundation to a noncharitable exempt organzation of
)T 1a(1) X
(2) Otherassets | . . . . .. . .. ittt e e e e 1a(2) X

b Other transactions

(1) Sales of assets to a noncharitable exempt organization | . . . . . . . .. . . .. . .. ... e 1b(1) X
(2) Purchases of assets from a noncharitable exempt organization |, . . . _ . . . . . ... .. .. .'.'iueun.. 1b(2) X
(3) Rental of facilities, equipment, orother assets . . . . . . . . . . . . i i i i i i it e e e e et e eee e 1b(3) X
(4) Rembursement amangements | . | . . . . . ... ... ittt e e e e e e e e 1b(4) X
(5) Loans or loan guarantees |, . . . . . .. ...t e e e e e e e s 1b(S) X
(6) Performance of services or membership or fundraising solictatons _ | . . . . . ... ... .......... 1b(6) X
¢ Sharing of facilities, equipment, mailing Iists, other assets, orpaidemployees | _ _ . . . ... ........... 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) Line no {b) Amount involved {c) Name of noncharitable exempt organization (d) Description of transfers, transactions, and shanng arangements
N/A N/A

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

| described in section 501(c) of the Code (other than section 501(c)(3)) orin secton 5272 _ _ _ . . . .. ... .. D Yes No
b If "Yes," complete the following schedule
(a) Name of organzation (b) Type of organzation (c) Descniption of relationship

Under penalties of penury, | declare that | have examined this retumn, including accompanying schedules and statements, and to the best of my knowledge and belef, 1t 1s true,
correct, and complete Declaration of preparer (other taxpayer) s based on all information of which preparer has any knowledge
Sign } - } e May the IRS discuss this retum
Here L’\)—c—-‘&-‘.—\ h- zv A J 1:9. 15 /AL adiNLA— with the preparer shown below
Signature of officer or trustee Date Title (see nstructions)? Yes No
Paid Pnnt/Type preparer's name Preparer's signature , Date Check l:] i | PTIN
9-8-2015
al MELISSA M POZNIAK 4/\/\_ LM seft-employed | PO0400789
Preparer [ sname B DELOITTE TAX LLP v F's EIN_ D> 86-1065772

Use On|y Firm's address p- 127 PUBLIC SQUARE, SUITE 3300
CLEVELAND, OH 44114-1291 |pPhoneno 216 589-1300
Form 990-PF (2013)

JSA

3E1493 1 000
SIWIPW 4031 9/2/2015 9:37:46 AM V 13-7.15 SMI-2506 PAGE 14




THE KELVIN AND ELEANOR SMITH FOUNDATION

FORM 990-PF - PART IV

34-6555349

CAPITAL GAINS AND LOSSES FOR TAX ON INVESTI!IENT INCOME

Date Date sold
Kind of Property Description %r acquired
Gross sale Depreciation Cost or FMV Ad) basis Excess of Gain
price less allowed/ other as of as of FMV over or
expenses of sale hasts 12/31/69 12/31/69 adj basts (loss)
TOTAL LONG-TERM CAPITAL GAIN DIVIDENDS 298,571.
ACCT. CQOF8004002 ST VARIOUS VARIOQUS
999,243. 798,751. 200,492.
ACCT. CQOF8003002 ST VARIQUS VARIOQUS
1,353,587. 1,311,003. 42,584.
ACCT. CQOF8006002 ST VARIOUS VARIOQUS
1,073,999. 1,085,459. ~-11,460.
ACCT. CQOF8005002 ST VARIOUS VARIOQUS
2,610,243. 2,610,618. -375.
ACCT. CQOF8010002 sT VARIOUS VARIOUS
512,014. 447,646. 64,368.
ACCT. CQOF8009002 ST VARIOQUS VARIQUS
3,090,837. 2,827,832, 263,005.
ACCT. CQOF8011002 ST VARIOQOUS VARIOUS
113,742. 95,720. 18,023.
ACCT. CQOF8012002 ST VARIOUS VARIQUS
3,973,116. 3,477,892. 495,224.
ACCT. CQOF8013002 ST VARIOUS VARIOUS
387,061. 340,980. 46,081.
ACCT. CQOF8008002 ST VARIOUS VARIOUS
1,259. 1,371. -112.
AIG PEP III U.S. BUYOUT, L.P. ST VARIOUS VARIOUS
-255.
AIG PEP III U.S. VENTURE, L.P. ST VARIOQUS VARIOUS
150.
JSA
3E1730 1 000
SIWIPW 4031 9/2/2015 9:37:46 AM vV 13-7.15 SMI-2506 PAGE 15



THE KELVIN AND ELEANOR SMITH FOUNDATION

FORM 990-PF - PART IV

34-6555349

CAPITAL GAINS AND LOSSES FOR TAX ON INVESTthNT INCOME

h Date Date sold
Kind of Property Description % acquired
Gross sale Depreciation Cost or FMV Ad] basis Excess of Gain
price less allowed/ other as of as of FMV over or
expenses of sale allowable basis 12/31/69 12/31/69 ad| basis (loss)
AIG PEP III DIRECT, L.P. ST VARIOUS VARIOUS
18.
AIG PEP III SECONDARY, L.P. ST VARIOUS VARIOUS
-420.
CUYAHOGA CAPITAL PARTNERS IV ST VARIOQUS VARIOQOUS
814. 814.
INTERNATIONAL SMALL CAP PORTFOLIO ST VARIOUS VARIOUS
128,735. 128,735.
SIGULER GUFF ST VARIOUS VARIOQUS
15,295. 15,295.
CLANCO PRIVATE EQUITY 2006 LLC ST VARIOUS VARIOUS
8,168. 8,168.
CLANCO PRIVATE EQUITY 2007 LLC ST VARIOUS VARIOQUS
7,402. 7,402.
SANFORD C. BERNSTEIN & CO ST VARIOUS VARIQUS
-20,921. -20,921.
SIT OPPORTUNITY BOND FUND, LLC ST VARIOQUS VARIOUS
-36;,764. -36,764.
ABERDEEN INTERNATIONAL SMALLER COMPANIES VARIOUS VARIOUS
736. 736.
ACCT. CQOF8004002 LT VARIOUS VARIOUS
1,635,872. 1,214,062. 421,809.
ACCT. CQOF8003002 LT VARIOUS VARIOQOUS
3,122,594. 1,950,190. 1,172,403.
JSA
3E1730 1 000
S5IWIPW 4031 9/2/2015 9:37:46 AM vV 13-7.15 SMI-2506 PAGE 16



THE KELVIN AND ELEANOR SMITH FOUNDATION

FORM 990-PF - PART IV

34-6555349

CAPITAL GAINS AND LOSSES FOR TAX ON INVESTthNT INCOME

Date Date sold
Kind of Property Description :I’Dr acquired
Gross sale Depreciation Cost or FMV Ad) basis BExcess of Gan
price less allowed/ other as of as of FMV over or
expenses of sale allowable basis 12/31/69 12/31/69 ad) basis (loss)
ACCT. CQOF8006002 LT VARIOUS VARIOUS
3,263,006. 1,531,544. 1,731,462.
ACCT. CQOF8005002 LT VARIOUS VARIOQUS
8,216,557. 8,249,712. -33,155.
ACCT. COQOF8010002 LT VARIOUS VARIOUS
2,276,086. 1,541,010. 735,076.
ACCT. CQOF8009002 LT VARIOUS VARIOUS
2,034,510. 1,494,055. 540,455.
ACCT. CQOF8011002 LT VARIOUS VARIOUS
616,792. 484,647. 132,146.
ACCT. CQOF8012002 LT VARIOUS VARIQUS
2,881,746. 1,759,891. 1,121,855,
ACCT. CQOF8013002 LT VARIOUS VARIOQUS
1,364,115. 732,559. 631,556.
ACCT. CQOF8008002 LT VARIOUS VARIOQOUS
1,386,997. 1,084,901. 302,096.
ACCT. CQOF8001002 LT VARIOUS VARIOUS
11782441. 7,576,335. 4,206,105.
AIG PEP III U.S. BUYOUT, L.P. LT VARIOUS VARIOQUS
347,915. 347,915.
AIG PEP III DIRECT, L.P. LT VARIOQUS VARIOQUS
41,935. 41,935.
AIG PEP III U.S. VENTURE, L.P. LT
64,740. 64,740.
JSA
3E1730 1 000
S5IWIPW 4031 9/2/2015 9:37:46 AM V 13-7.15 SMI-2506 PAGE 17




THE KELVIN AND ELEANOR SMITH FOUNDATION

FORM 990-PF - PART IV

34-6555349

CAPITAL GAINS AND LOSSES FOR TAX ON INVESTI!IENT INCOME

bl Date Date sold
Kind of Property Description ) acquired
Gross sale Depreciation Cost or FMV Ad) basis Excess of Gan
price less allowed/ other as of as of FMV over or
expenses of sale allowable basis 12/31/69 12/31/69 ad) basts (loss)
AIG PEP III SECONDARY, L.P. LT VARIOUS VARIOUS
18,101. 18,101.
CUYAHOGA CAPITAL PARTNERS IV LT VARIOUS VARIQUS
15,441. 15,441.
INTERNATIONAL SMALL CAP PORTFOLIO LT VARIOUS VARIOUS
289,279. 289,279.
SIGULER GUFF LT VARIOUS VARIQUS
30,297. 30,297.
CLANCO PRIVATE EQUITY 2006 LLC LT VARIOUS VARIOUS
286,070. 286,070.
CLANCO PRIVATE EQUITY 2007 LLC LT VARIOUS VARIOUS
263,980. 263,980.
SANFORD C. BERNSTEIN & CO LT VARIOUS VARIOQUS
-193,076. -193,076.
SIT OPPORTUNITY BOND FUND, LLC LT VARIOUS VARIOUS
-16,461. -16,461.
ABERDEEN INTERNATIONAL SMALLER COMPANIES VARIOUS VARIOUS
19,429. 19,429.
TOTAL GAIN(LDSS) i i e ee i et ittt eee it tesoenennasansesnoacasans 13648818.
JSA
3E1730 1 000
SIWIPW 4031 9/2/2015 9:37:46 AM v 13-7.15 SMI-2506 PAGE 18
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THE KELVIN AND ELEANOR SMITH FOUNDATION

34-6555349

9S90PF, PART VIII- COMPENSATION OF THE FIVE HIGHEST PAID PROFESSIONALS

ATTACHMENT 12

NAME AND ADDRESS TYPE OF SERVICE

CM WEALTH ADVISORS INVESTMENT COUNSEL
30195 CHAGRIN BLVD., #250
PEPPER PIKE, OH 44124

BNY, DIAMOND HILL INVESTMENT COUNSEL
325 JOHN H. MCCONNELL BLVD, SUITE 200
COLUMBUS, OH 43215

BNY, ABERDEEN ASSET MANAGEMENT INVESTMENT COUNSEL
1735 MARKET STREET, 32ND FLOOR
PHILADELPHIA, PA 19103-7527

BNY, EDGEWOOD MGMT INVESTMENT COUNSEL
535 MADISON AVE., 15TH FLOOR

NEW YORK, NY 10022

BNY MELLON N.A. INVESTMENT COUNSEL

BOX 223230
PITTSBURGH, PA 15251-2230

TOTAL COMPENSATION

SIWIPW 4031 9/2/2015 9:37:46 AM V 13-7.15 SMI-2506

COMPENSATION

312,983.

54,166.

43,252.

62,509.

62,148.

5 058
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THE KELVIN AND ELEANOR SMITH FOUNDATION 34-6555349

ATTACHMENT 13

FORM 990PF, PART XV - NAME, ADDRESS AND PHONE FOR APPLICATIONS

PAMELA EICHENAUER

30195 CHAGRIN BLVD - SUITE 275
CLEVELAND, OH 44124
216-591-9111

SIWIPW 4031 9/2/2015 9:37:46 aM V 13-7.15 SMI-2506 PAGE 32
|




THE KELVIN AND ELEANOR SMITH FOUNDATION 34-6555349

ATTACHMENT 14

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

(1) WRITTEN APPLICATION, (2) CURRENT AUDITED FINANCIAL STATEMENTS
(3) TAX EXEMPTION DETERMINATION LETTER.

S5IWIPW 4031 9/2/2015 9:37:46 AM V 13-7.15 SMI-2506
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THE KELVIN AND ELEANOR SMITH FOUNDATION 34-6555349

ATTACHMENT 15

990PF, PART XV - RESTRICTIONS OR LIMITATIONS ON AWARDS

APPLICATIONS MAY BE MADE ONLY BY 509(A) (1), (2) OR (3) ORGANIZATIONS.
PREFERENCE IS GIVEN TO THE GREATER CLEVELAND AREA.

SIWIPW 4031 9/2/2015 9:37:46 BM V 13-7.15 SMI-2506 PAGE 34
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THE KELVIN AND ELEANOR SMITH FOUNDATION

OFFICERS AND TRUSTEES

November 1, 2013 through October 31, 2014

34-6555349

Ellen S. Mavec, Chairman and President
30195 Chagrin Boulevard, Suite 275
Cleveland, Ohio 44124

40 hours/week

Compensation - $211,500

William B. LaPlace, Treasurer
30195 Chagrin Boulevard, Suite 275
Cleveland, Ohio 44124

1 hour/week

Compensation - $0

Andrew L. Fabens, lll, Secretary
30195 Chagrin Boulevard, Suite 275
Cleveland, Ohio 44124

.50 hour/week

Compensation - $0

Julie A. Boland
30195 Chagrin Boulevard, Suite 275
Cleveland, Ohio 44124

.50 hour/week

Compensation - $0

Charles L. Bolton, Trustee
30195 Chagrin Boulevard, Suite 275
Cleveland, Ohio 44124

.50 hour/week

Compensation - $0

Trevor O. Jones, Trustee
30195 Chagrin Boulevard, Suite 275
Cleveland, Ohio 44124

.50 hour/week

Compensation - $0

John G. Nestor, Trustee
30195 Chagrin Boulevard, Suite 275
Cleveland, Ohio 44124

.50 hour/week

Compensation - $0

J. T. Mullen, Trustee
30195 Chagrin Boulevard, Suite 275
Cleveland, Ohio 44124

.50 hour/week

Compensation - $0

ATTACHMENT 17




The Kelvin and Eleanor Smith Foundation
#34-6555349
Fiscal Year 2014

All of the recipients listed below are “public charities” and located in Cleveland, Ohio unless
otherwise indicated.

NAME OF ORGANIZATION PURPOSE OF GRANT | DOLLAR AMOUNT OF
GRANT
Achievement Centers for Children General Operating $5.000
4255 Northfield Road General Operatin $10,000
Highland Hills, Ohio 44128 P 9 ’
Art Therapy Studio
12200 Fairhill Road General Operating $5,000
Cleveland, Ohio 44120
BAYarts
28795 Lake Road General Operating $5,000

Bay Village, Ohio 44140

The Beck Center for the Arts
17801 Detroit Avenue General Operating $12,000
Lakewood, Ohio 44107

Beech Brook

General Operating $3,750
3737 Lander Road .
Cleveland, Ohio 44124 General Operating $25,000
Boys & Girls Clubs of Cleveland General Operating $10.000
6114 Broadway Avenue Expansion Campaign $50,000
Cleveland, Ohio 44127 P paig '
BVU: The Center for Nonprofit
Excellence .
1300 East 9" Street - Suite 1805 General Operating $15,000
Cleveland, Ohio 44114
Case Western Reserve University Annual Fund $15,000
10900 Euclid Avenue : Capital $500,000
Cleveland, Ohio 44106-7001 Capital $500,000
Catholic Charities
1404 East 9" Street, 8" Floor General Operating $2,500

Cleveland, Ohio 44114-1722

Center for Arts-Inspired Learning
13110 Shaker Square, Suite C203 General Operating $30,000
Cleveland, Ohio 44120-2313

Attachment 18



The Children’s Museum of Cleveland

10730 Euclid Avenue General Operating $15,000
Cleveland, Ohio 44106
Cleveland Botanical Garden
11030 East Boulevard General Operating $35,000
Cleveland, Ohio 44106
Cleveland Clinic Arts & Medicine
Institute .
1950 Richmond Road — TR308 General Operating $125,000
Lyndhurst, Ohio 44124
Cleveland Foodbank, Inc. .
15500 S. Waterloo Road General Operating sjgb?ggo
Cleveland, Ohio 44110 P '
Cleveland Hearing & Speech Center
11206 Euclid Avenue General Operating $15,000
Cleveland, Ohio
Cleveland Institute of Art Capital $500,000
11141 East Boulevard Capital $300,180
Cleveland, Ohio 44106-1710 Capital $199,820
Cleveland International Piano
Competition .
12200 Fairhill Road General Operating $10,000
Cleveland, Ohio 44120
Cleveland Leadership Center
1375 East 9" Street — Suite 2430 General Operating $30,000
Cleveland, Ohio 44114
The Cleveland Museum of Art
11150 East Boulevard Annual Fund $7,500
Cleveland, Ohio 44106
Cleveland Neighborhood Progress .
11327 Shaker Boulevard, Suite 500W copta 2188’888
Cleveland, Ohio 44104 P '
Cleveland Public Theatre
6415 Detroit Road General Operating $10,000
Cleveland, Ohio 44102
The Cleveland Rotary Foundation
1122 Prospect Avenue Swartout Fund $1,000

Cleveland, Ohio 44115

Attachment 18




Cleveland Sight Center
1909 East 101 Street
P.O. Box 1988
Cleveland, Ohio 44106-8696

General Operating

$30,000

Cleveland Special Events Corporation

DBA Gay Games 9
1220 West 6" Street, Suite 230
Cleveland, Ohio 44113

General Operating

$50,000

Cleveland State University Foundation,

Inc.
2121 Euclid Avenue, KB 300
Cleveland, Ohio 44115-2214

Film and Digital Media

$20,506

Cleveland Zoological Society
3900 Wildlife Way
Cleveland, Ohio 44109

Capital
Capital

$125,000
$125,000

College Now Greater Cleveland
200 Public Square — Suite 3820
Cleveland, Ohio 44114-3304

General Operating

$35,000

Conservancy for Cuyahoga Valley
National Park
Hines Hill Center
1403 W. Hines Hill Road
Peninsula, Ohio 44264

General Operating

$25,000

Cuyahoga Valley Countryside
Conservancy
2179 Everett Road
Peninsula, Ohio 44264

Planning &
Development

$50,000

Cuyahoga Community College
Foundation
700 Carnegie Avenue
Cleveland, Ohio 44115-2878

Capital

$45,000

Cuyahoga County Public Library
2111 Snow Road
Parma, Ohio 44134

Capital

$100,000

Cuyahoga Valley Scenic Railroad
P.O. Box 158
Peninsula, Ohio 44264-0158

General Operating

$15,000

Downtown Cleveland Alliance
50 Public Square, Suite 825
Cleveland, Ohio 44113

General Operating

$50,000

Attachment 18




Evergreen Cooperative Corporation
540 E. 105" Street
Cleveland, Ohio 44108

General Operating

$200,000

Family Promise of Greater Cleveland
3470 East 152" Street
Cleveland, Ohio 44120

General Operating

$25,000

Fieldstone Farm Therapeutic Riding
Center
16497 Snyder Road
P.O. Box 23129
Chagrin Falls, Ohio 44023

Ridership Program

$40,000

Flying Horse Farms
5260 State Route 95
Mt. Gilead, Ohio 43338

General Operating

$20,000

The Foundation Center — Cleveland
1422 Euclid Avenue - Suite 1600
Cleveland, Ohio 44115

General Operating

$6,000

The Free Medical Clinic of Greater
Cleveland
12201 Euclid Avenue
Cleveland, Ohio 44106-4399

General Operating

$45,000

Friends of Breakthrough Schools
3615 Superior Avenue
Suite 3103A
Cleveland, Ohio 44114

General Operating

$50,000

Fund for Our Economic Future
1360 East 9" Street
Cleveland, Ohio 44114

General Operating

$333,333

The Gathering Place
23300 Commerce Park
Beachwood, Ohio 44122

General Operating

$15,000

Gordon Square Arts District
6516 Detroit Avenue — Suite 1
Cleveland, Ohio 44102

Capital

$125,000

Great Lakes Science Center
601 Erieside Avenue
Cleveland, Ohio 44114

Annual Fund

$2,500

Attachment 18




Great Lakes Theater

1501 Euclid Avenue - #300 General Operating $50,000
Cleveland, Ohio 44115-2108
Greater Cleveland Habitat for Humanity
2110 West 110" Street General Operating $20,000
Cleveland, Ohio 44102
Hawken School Capital $996,299
12465 County Line Road General Operating $20,000
Gates Mills, Ohio 44040-8002 Capital $500,000
The Hiram House
33775 Hiram Trail Campership Fund $10,000
Chagrin Falls, Ohio 44022
The Holden Arboretum
9500 Sperry Road General Operating $15,000
Kirtland, Ohio 44094
Hopewell
9637 State Road Route 534 .
P.O. Box 193 General Operating $35,000
Mesopotamia, Ohio 44439
ideastream
1375 Euclid Avenue General Operating $37,000
Cleveland, Ohio 44115
Junior Achievement of
Greater Cleveland, Inc. .
1422 Euclid Avenue - Suite 525 General Operating $15,000
Cleveland, Ohio 44115
Lake Erie Nature and Science Center Capital $39 553
28728 Wolf Road General Operatin $30,000
Bay Village, Ohio 44140 perating ’
Lakewood Hospital Foundation .
14601 Detroit Avenue - Suite 240 D?gir;ggal:]ﬁ;rt]ic\j/e g%ggg
Lakewood, Ohio 44107 ’
LAND studio
1939 West 25" Street — Suite 200 General Operating $25,000
Cleveland, Ohio 44113
Lawrence School
10036 Olde Eight Road General Operating $80,000

Sagamore Hills, Ohio 44067

Attachment 18




May Dugan Center
4115 Bridge Avenue
Cleveland, Ohio 44113

General Operating

$7,500

Museum of Contemporary Art Cleveland
11400 Euclid Avenue
Cleveland, Ohio 44106

General Operating

$40,000

The Musical Arts Association
11001 Euclid Avenue
Cleveland, Ohio 44106

Centennial Campaign
General Operating
Centennial Campaign

$500,000
$150,000
$500,000

Nature Center at Shaker Lakes
2600 South Park Boulevard
Cleveland, Ohio 44120-1699

General Operating

$7,500

The Nature Conservancy — Ohio
6375 Riverside Drive
Dublin, Ohio 43017

General Operating

$50,000

NewBridge Cleveland Center for Arts &
Technology
3634 Euclid Avenue
Cleveland, Ohio 44115

General Operating

$50,000

Ohio Wesleyan University
61 South Sandusky Street
Delaware, Ohio 43015

Capital

$15,700

Open Doors Academy
3311 Perkins Avenue
Cleveland, Ohio 44114

General Operating

$20,000

Planned Parenthood of Greater Ohio
25350 Rockside Road
Bedford Heights, Ohio 44146

General Operating

$50,000

PlayhouseSquare Foundation
1501 Euclid Avenue - Suite 200
Cleveland, Ohio 44115-2197

General Operating
Capital

$30,000
$250,000

Pollinator PartnershiE
423 Washington Street, 5" Floor
San Francisco, California 94111-2339

Monarch Project

$37,500

Project Learn
2728 Euclid Avenue — Suite 400
Cleveland, Ohio 44115

General Operating

$7,500
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Providence House
2037 West 32" Street General Operating $30,000
Cleveland, Ohio 44113-4017

Rainey Institute
1705 East 55™ Street General Operating $10,000
Cleveland, Ohio 44103

Rocky River United Methodist Church
19414 Detroit Avenue Mortgage Fund $1,000
Cleveland, Ohio 44116

Saint Martin de Porres High School
6111 Lausche Avenue
Cleveland, Ohio 44103

General Operating $50,000
Capital $100,000

St. Edward High School
13500 Detroit Avenue Annual Fund $5,000
Lakewood, Ohio 44107

Teach For America — Northeast Ohio

3500 Lorain Avenue, Suite 400 General Operating $20,000
Cleveland, Ohio 44113
Trinity Cathedral
2230 Euclid Avenue General Operating $25,000

Cleveland, Ohio 44115-2405

The Trust for Public Land
1422 Euclid Avenue General Operating $30,000
Cleveland, Ohio 44115

Urban Community School
4909 Lorain Avenue
Cleveland, Ohio 44102

Capital $50,000
General Operating $21,000

Vocational Guidance Services
2239 East 55" Street General Operating $17,500
Cleveland, Ohio 44103

Western Reserve Land Conservancy
P.O. Box 314 General Operating $50,000
Novelty, Ohio 44072

Youth Opportunities Unlimited
1361 Euclid Avenue General Operating $15,000
Cleveland, Ohio 44115-1819

pme
11/05/14
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SCHEDULE D
(Form 1041) .

Department of the Treasury
Intemal Revenue Service

Capital Gains and Losses

> Attach to Form 1041, Form 5227, or Form 990-T.
P Use Form 8949 to list your transactions for lines 1b, 2, 3, 8b, 9 and 10.
P> Information about Schedule D and its separate instructions is at www.irs.gov/form1041.

OMB No 1545-0092

2013

Name of estate or trust
THE KELVIN AND ELEANOR SMITH FOUNDATION

Employer identficaton number

34-6555349

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

See instructions for how to figure the amounts to enter on
the lines below. (d)

This form may be easier to complete If you round off cents
to whole dollars

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

(e)
Proceeds Cost
(sales pnce) (or other basis)

(9)
Adjustments
to gain or loss from
Form(s) 8949, Part |,
line 2, column (g)

(h) Gain or (loss)
Subtract column (e)
from column (d) and

combine the result with
column (g)

1a

Totals for all short-term transactions reported on Form
1099-B for which basis was reported to the IRS and
for which you have no adjustments (see instructions).
However, If you choose to report all these transactions
on Form 8949, leave this line blank and go to line 1b

1b

Totals for all transactions reported on Form(s) 8949
with Box A checked

Totals for all transactions reported on Form(s) 8949

with BoxBchecked. . ... .............. 14,218,566.| 12,997,272.

1,221,294.

Totals for all transactions reported on Form(s) 8949
with BoxCchecked. . . .. ..............

7

Short-term capital gain or (loss) from Forms 4684, 6252,6781,and 8824 . ... ... ... .......

Net short-term gain or (loss) from partnerships, S corporations, and other estates ortrusts . . . ... ...

Short-term capitat loss carryover Enter the amount, if any, from line 9 of the 2012 Capttal Loss
Carryover Worksheet

Net short-term capital gain or (loss). Combine lines 1a through 6 in column (h) Enter here and on
line 17, column (3) on the back

1,220,788.

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

See nstructions for how to figure the amounts to enter on

(@)
Adjustments

the hines below (d) (e)
Proceeds Cost to gain or loss from
This form may be easier to complete if you round off cents (sales price) (or other basis) Form(s) 8949, Part II,

to whole dollars

line 2, column (g)

(h) Gain or (loss)
Subtract column (e)
from column (d) and

combine the result with
column (g)

8a

Totals for all long-term transactions reported on Form
1099-B for which basis was reported to the IRS and
for which you have no adjustments (see instructions)
However, If you choose to report all these transactions
on Form 8949, leave this line blank and go to line 8b

8b

Totals for all transactions reported on Form(s) 8349
with BoxDchecked. . ... ..............

Totals for all transactions reported on Form(s) 8949

withBoxEchecked . . . ... ............. 39,748, 366. 27,618, 906.

12,129,460.

10

Totals for all transactions reported on Form(s) 8949
withBoxFchecked . . . ... .............

LONG-TERM CAPITAL GAIN DIVIDENDS ATTACHMENT 1 298,571.
11 Long-term capital gain or (loss) from Forms 2439, 4684, 6252, 6781,and 8824 . . . . ... ... .. .. 11
12 Net long-term gain or (loss) from partnerships, S corporations, and other estatesortrusts. . . . ... ... 12
13 Captalgaindistributions. . . . . . . . L. e e e e e e e e e e 13
14 Gainfrom Form 4797, Partl. . . . . . . . . .. it e e e e e e e e 14
15 Long-term capital loss carryover Enter the amount, if any, from line 14 of the 2012 Capttal Loss

Carryover Worksheet _ . . . . . L. . i e e e e e e e e e e e e 15 |( )
16 Net long-term capital gain or (loss). Combine lines 8a through 15 in column (h) Enter here and on

ine 18a, column (3)onthe back . . . . . . .. .. .. ittt ittt it ettt » | 16 12,429,932.

For Paperwork Reduction Act Notice, see the Instructions for Form 1041.
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3F1210 1 000

SIWIPW 4031 9/2/2015 9:37:46 aBM  V 13-7.15 SMI-2506

Schedule D (Form 1041) 2013

PAGE 36




Schedule D (Form 1041) 2013 Page 2
Summary of Parts land I (1) Beneficiaries' (2) Estate's
Caution: Read the instructions before completing this part. (see instr) or trust's (3) Total
17 Netshort-termgainor(loss) . . ... ... ............ 17 1,220,788.
18 Net long-term gain or (loss):
a Totalforyear ., . ... . ... ..... .. ... .ici.... 18a 12,429,932,
b Unrecaptured section 1250 gain (see line 18 of the wrksht) . . . [18b
c28%rategan. . . .. ... ... 18¢ 1,487.
19 Total net gain or (loss). Combine lines 17and 18a, , . ... .. > |19 13,650,720.

Note: I ine 19, column (3), 1s a net gam, enter the gamn on Form 1041, line 4 (or Form 990-T, Part | line 4a) If ines 18a and 19, column (2), are net
gains, go to Part V, and do not complete Part IV If ine 19, column (3), 1s a net loss, complete Part IV and the Capital Loss Carryover Worksheet, as
necessary

Part IV Capital Loss Limitation
20 Enter here and enter as a (loss) on Form 1041, line 4 (or Form 990-T, Part |, line 4c, if a trust), the smaller of
a Thelossonline 19, column(3)or b $3,000 . ... ... .. i it i ittt it et ennnn 20 |(

Note: If the loss on line 19, column (3), is more than $3,000, or if Form 1041, page 1, line 22 (or Form 990-T, line 34), 1s a loss, complete the Capital
Loss Carryover Worksheet in the instructions to figure your capital loss carryover

Tax Computation Using Maximum Capital Gains Rates

Form 1041 filers. Complete this part only if both ines 18a and 19 in column (2) are gans, or an amount 1s entered in Part | or Part Il and
there 1s an entry on Form 1041, line 2b(2), and Form 1041, line 22, is more than zero

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

® Either ine 18b, col (2) or ine 18¢, col (2) i1s more than zero, or

® Both Form 1041, ne 2b(1), and Form 4952, Iine 4g are more than zero

Form 990-T trusts. Complete this part only if both ines 18a and 19 are gains, or qualfied dividends are included in income in Part |
of Form 990-T, and Form 990-T, line 34, 1s more than zero Skip this part and complete the Schedule D Tax Worksheet in the instructions
if either line 18b, col (2) or line 18c, col (2) 1s more than zero

21 Enter taxable income from Form 1041, line 22 (or Form 990-T, line 34), . . 21
22 Enter the smaller of ine 18a or 19 1n column (2)
but notlessthanzero, ., . ... ......... 22
23 Enter the estate's or trust's qualfied dividends
from Form 1041, hne 2b(2) (or enter the qualified
dividends included in income in Part | of Form 990-T), _ | 23
24 Addlnes22and23 .. ............. 1 24
25 If the estate or trust is filng Form 4952, enter the
amount from line 4g, otherwise, enter 0-. . . » | 25
26 Subtract line 25 from line 24 If zero orless,enter-0- _, . ... ....... 26
27 Subtract line 26 from line 21 If zero orless,enter-0- , . . ......... 27
28 Enter the smaller of the amountonline210r$2450 . . ... ....... 28
29 Enter the smaller of the amountonline 27orlne28 ., ... .. ... .. 29
30 Subtract line 29 from line 28 If zero or less, enter -0- This amountistaxedat0% . .. ..... ... »| 30
31 Enterthesmallerofline21orline 26 , . . . . . . . v o v v v v v v v v e u. 31
32 Subtractline30fromhne26, , . ..., ................... 32
33 Enterthesmallerofine 21 or$11,950_ . . . . .. .. .. ... v ... 33
34 Addines27and30 . .. ... ... ...ttt 34
35 Subtract ine 34 from line 33 If zero orless,enter-0- . . . ... ...... 35
36 Enterthesmalierofline32orine 35, . . . . . .. @ v v v v v e 36
37 Multiplyline 36 by 16%. . . . . . . . i i i i ittt e e e e e e e e e e e e e »| 37
38 Enterthe amountfromline 31 . . . . . . . . 0 o o i 38
39 Addlmes30and36 ... . ... . ....... ... 39
40 Subtract hne 39 from line 38 If zero orless, enter-0- . . . . .. .. .... 40
41 Multiplylined40by20% . . ... ... ittt e e e e e e e e »| 41
42 Figure the tax on the amount on line 27 Use the 2013 Tax Rate Schedule for Estates
and Trusts (see the Schedule G instructions in the instructions for Form 1041) , , .| . 42
43 Addines37,41,and42., . . . . .. ...ttt e e e e 43
44  Figure the tax on the amount on line 21 Use the 2013 Tax Rate Schedule for Estates
and Trusts (see the Schedule G instructions in the instructions for Form 1041) . . . . 44
45 Tax on all taxable income. Enter the smaller of line 43 or line 44 here and on Form 1041, Schedule
G line 1a(orForm 990-T, line 36) . . . . . . . . . . i i i it et it e e e s e e e e e >| a5

Schedule D (Form 1041) 2013
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o
8949

Department of the Treasury
Intemal Revenue Service

Sales and Other Dispositions of Capital Assets
P Information about Form 8949 and its separate instructions is at www.irs gov/form8949

P> File with your Schedule D to list your transactions for lines 1b, 2, 3, 8b, 9, and 10 of Schedule D.

OMB No 1545-0074

2013

Attachment
Sequence No 12A

Name(s) shown on retum
THE KELVIN AND ELEANOR SMITH FOUNDATION

Social security number or taxpayer identification number
34-6555349

Most brokers issue their own substitute statement instead of using Form 1099-B They also may provide basis information (usually your cost) to you on
the statement even if it is not reported to the IRS Before you check Box A, B, or C below, determine whether you received any statement(s) and, if so,
the transactions for which basis was reported to the IRS Brokers are required to report basis to the IRS for most stock you bought in 2011 or later

Part |
transactions, see page 2.

Short-Term. Transactions involving capital assets you held one year or less are short-term. For long-term

Note. You may aggregate all short-term transactions reported on Form(s) 1099-B showing basis was
reported to the IRS and for which no adjustments or codes are required. Enter the total directly on
Schedule D, line 1a; you are not required to report these transactions on Form 8949 (see instructions)

You must check Box A, B, or C below. Check only one box. If more than one box apphes for your short-term transactions,
complete a separate Form 8949, page 1, for each applicable box If you have more short-term transactions than will fit on this page
for one or more of the boxes, complete as many forms with the same box checked as you need
- (A) Short-term transactions reported on Form(s) 1099-B showing basis was reported to the IRS (see Note above)
(B) Short-term transactions reported on Form(s) 1099-B showing basis was not reported to the IRS

(C) Short-term transactions not reported to you on Form 1099-B
1 Adjustment, If any, to gain or loss.
If you enter an amount in column (g),
b (c) (d) Cost (t;)other en:; r a code in column () Gain cs::l)(loss)
Descrlpuo(: )of property Date ;oz;mred Date sold or Proceeds basis See the See the separate instructions. Subtract column (e)
(Example 100 sh XYZ Co) (Mo, day, yr) disposed (sales pnce) Note below and from column (d) and
(Mo, day, yr) | (see nstructions) | see Column (e) (N (a) combine the resutt
in the separate | Code(s) from Amount of with column (g)
nstructions instructions adjustment
ACCT. CQOF8004002 ST VARTOUS VARIOUS 999,243. 798,751. 200,492.
ACCT. CQOF8003002 ST VARIOUS VARIOUS 1,353,587. 1311003. 42,584.
ACCT. CQOF8006002 ST VARIOUS VARIOUS 1,073,999. 1085459. -11,460.
ACCT. CQOF8005002 ST VARIOUS VARIOUS 2,610,243. 2610618. -375.
ACCT. CQOF8010002 ST VARIOUS VARIOUS 512,014. 447,646. 64,368.
ACCT. CQOF8008002 ST VARIOUS VARIOUS 3,090,837. 2827832. 263,005.
ACCT. CQOF8011002 ST VARIOUS VARIOUS 113,742. 95,720. 18,022,
ACCT. CQOF8012002 ST VARIOUS VARIOUS 3,973,116, 3477882, 495,224.
ACCT. COOF8013002 ST VARIOUS VARIOUS 387,061.| 340,980. 46,081,
ACCT. COOFg8008002 ST VARIOUS VARTOUS 1,250 1,371 =112,
AIG PEP III U.S.
BUYOUT, L.P. ST VARIOUS VARIOUS
AIG PEP III U.S.
VENTURE, L.P. ST VARIOUS VARIOUS
AIG PEP III DIRECT,
I, P. ST VARIOUS VARIOUS
AIG PEP III SECONDARY,
I..P. ST VARIOUS VARIOUS
2 Totals. Add the amounts in columns (d), (), (g), and (h) (subtr-
act negative amounts) Enter each total here and include on
your Schedule D, line 1b (if Box A above is checked), line 2 (if
Box B above 1s checked), or line 3 (if Box C above 1s checked)»{ 14,218,566, 12997272. 1,221,294.

Note. If you checked Box A above but the basis reported to the IRS was incorrect, enter in column (e) the basis as reported to the IRS, and enter an

adjustment in column (g) to correct the basis See Column (g) in the separate instructions for how to figure the amount of the adjustment

For Paperwork Reduction Act Notice, see your tax return instructions.

3X2615 2 000
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..8949

Department of the Treasury
Intemal Revenue Service

Sales and Other Dispositions of Capital Assets
P Information about Form 8949 and its separate instructions is at www.irs.gov/formg949.

» File with your Schedule D to list your transactions for lines 1b, 2, 3, 8b, 9, and 10 of Schedule D.

OMB No 1545-0074

2013

Attachment

Sequence No 12A

Name(s) shown on retum

THE KELVIN AND ELEANOR SMITH FOUNDATION

Social secunty number or taxpayer identification number

34-6555349

Most brokers 1ssue their own substitute statement instead of using Form 1099-B They also may provide basts information (usually your cost) to you on
the statement even if it is not reported to the IRS Before you check Box A, B, or C below, determine whether you received any statement(s) and, if so,
the transactions for which basis was reported to the IRS Brokers are required to report basis to the IRS for most stock you bought in 2011 or later

Short-Term. Transactions involving capital assets you held one year or less are short-term. For long-term
transactions, see page 2.
Note. You may aggregate all short-term transactions reported on Form(s) 1099-B showing basis was
reported to the IRS and for which no adjustments or codes are required. Enter the total directly on
Schedule D, line 1a; you are not required to report these transactions on Form 8949 (see instructions).

¢

You must check Box A, B, or C below. Check only one box. if more than one box applies for your short-term transactions,
complete a separate Form 8949, page 1, for each applicable box. If you have more short-term transactions than will fit on this page
for one or more of the boxes, complete as many forms with the same box checked as you need

(A) Short-term transactions reported on Form(s) 1099-B showing basis was reported to the IRS (see Note above)

(B) Short-term transactions reported on Form(s) 1099-B showing basis was not reported to the IRS

(C) Short-term transactions not reported to you on Form 1099-B

(e)

enter a code in column (f)

Adjustment, if any, to gain or loss.
If you enter an amount in column (g),

(h)
Gain or (loss)

Descnptlo(:)of property Date gg}ulred Date :°|d or Proga’eds l?aﬁ?ls; ()Sre:r‘lfi Soe the separate Instructions. Subtract column (e)
(Example 100 sh XYZ Co) (Mo , day, yr) disposed (sales pnce) Note below and from column (d) and
(Mo, day, yr) | (seemstructions) | see Column (e) () (a) combine the result
in the separate | Code(s) from Amount of with column (g)
instructions instructions adjustment
CUYAHOGA CAPITAL
PARTNERS IV ST VARIOUS VARTOUS 814. 814.
INTERNATIONAL SMALL CA
PORTFOLIO ST VARIOUS VARIOUS 128,735. 128,735.
SIGULER GUFF ST VARIOUS VARIOUS 15,295. 15,295.
CLANCO PRIVATE EQUITY ’
2006 LLC ST VARIOUS VARIOUS 8,168. 8,168.
CLANCO PRIVATE EQUITY
2007 LLC ST VARIOUS VARIOUS 7,402. 7,402.
SANFORD C. BERNSTEIN &
CO sT VARIOUS VARIOUS -20,921. -20,921.
SIT OPPORTUNITY BOND
FUND, LLC ST VARIOUS VARIOUS -36,764. -36,764.
ABERDEEN INTERNATIONAL
SMALLER COMPANIES F | VARIOUS VARIOUS 736. 736.

2 Totals. Add the amounts in columns (d), (e), (g), and (h) (subtr-
act negative amounts) Enter each total here and include on
your Schedule D, line 1b (if Box A above i1s checked), line 2 (if

Box B above is checked), or line 3 (if Box C above 1s checked)p

Note. If you checked Box A above but the basis reported to the IRS was incorrect, enter in column (€) the basis as reported to the IRS, and enter an
adjustment in column (g) to correct the basis See Column (g) in the separate instructions for how to figure the amount of the adjustment

For Paperwork Reduction Act Notice, see your tax return instructions.

3X2615 2 000

Form 8949 (2013)



Form 8949 (2013) Attachment Sequence No 12A Page 2
Name(s) shown on retum (Name and SSN or taxpayer dentfication no not required ff shown on cther side ) Social security number or taxpayer identification number
THE KELVIN AND ELEANOR SMITH FOUNDATION 34-6555349

Most brokers 1ssue their own substitute statement instead of using Form 1099-B They also may provide basis information (usually your cost) fo you on
the statement even if it is not reported to the IRS Before you check Box D, E, or F below, determine whether you received any statement(s) and, if so,
the transactions for which basis was reported to the IRS Brokers are required to report basis to the IRS for most stock you bought in 2011 or later

Long-Term. Transactions involving capital assets you held more than one year are long term. For short-term
transactions, see page 1.

Note. You may aggregate all long-term transactions reported on Form(s) 1099-B showing basis was reported
to the IRS and for which no adjustments or codes are required. Enter the total directly on Schedule D, line 8a;
you are not required to report these transactions on Form 8949 (see instructions).

You must check Box D, E, or F below. Check only one box. If more than one box applies for your long-term transactions, complete
a separate Form 8949, page 2, for each applicable box. If you have more long-term transactions than will fit on this page for one or
more of the boxes, complete as many forms with the same box checked as you need.
- (D) Long-term transactions reported on Form(s) 1099-B showing basis was reported to the IRS (see Note above)
(E) Long-term transactions reported on Form(s) 1099-B showing basis was not reported to the IRS
(F) Long-term transactions not reported to you on Form 1099-B

1 Adjustment, if any, to gain or loss
@ " onter s code m commn (g W
d h enter ! Galn or (loss).
Descnptno(: )of property Date gg,u,,ed Date(‘s:LId or Pro(ce)eds Eag.sst osre%t gﬁ; See the separate instructions. f?ubtraclz colurgm (e‘)j
(Example 100 sh XYZ Co) (Mo, day, yr) | _disposed (sales pnce) Note below and om column (d) an
(Mo, day, ) | (seenstructions) | see Column (e) n @ combmellhe result
i the separate | Code(s) from Amount of with column (g)
instructions instructions adjustment
ACCT. CQOF8004002 LT VARIOUS VARIOUS 1,635,872.} 1214062. 421,810.
ACCT. CQOF8003002 LT VARIOUS VARIOUS 3,122,594.] 1950190. 1,172,404.
ACCT. CQOF8006002 LT VARIOUS VARIOUS 3,263,006.| 1531544. 1,731,462.
ACCT. CQOF8005002 LT VARIOUS VARIOUS 8,216,557.| 8249712. -33,155.
ACCT. CQOF8010002 LT VARIOUS VARIOUS 2,276,086.] 1541010. 735,076.
ACCT. CQOF8009002 LT " | various VARTOUS 2,034,510.] 1494055. 540,455.
ACCT. CQOF8011002 LT VARIOUS VARTOUS 616,792.| 484,647. 132,145.
ACCT. CQOF8012002 LT VARIOUS VARIOUS 2,881,746.| 1759891. 1,121,855.
ACCT. CQOF8013002 LT VARIOUS VARIOUS 1,364,115.| 732,559. 631,556.
ACCT. CQOF8008002 LT VARIOUS VARIOUS 1,386,997.] 1084901. 302,096.
ACCT. CQOF8001002 LT VARIOUS VARIOUS 11782441.| 7576335. 4,206,106.
AIG PEP ITII U.S.
BUYOUT, L.P. LT VARIOUS VARIOUS 347,915. 347,915.
AIG PEP III DIRECT,
L.P. LT VARIOUS VARIOUS 41,935. 41,935.
AIG PEP III U.S.
VENTURE, L.P. LT 64,740. 64,740.
2 Totals. Add the amounts in columns (d), (e), (g), and (h)
(subtract negative amounts) Enter each total here and
include on your Schedule D, line 8b (if Box D above i1s
checked), line 9 (if Box E above 1s checked), or line 10
(if Box F above is checked) 39748366.[27618906. 12129460.

Note. If you checked Box D above but the basis reported to the IRS was incorrect, enter in column (e) the basts as reported to the IRS, and enter an
adjustment in column (g) to correct the basis See Column (g) in the separate instructions for how to figure the amount of the adjustment

Fom 8949 (2013)
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Form 8949 (2013) Attachment Sequence No 12A Page 2
Name(s) shown on retum (Name and SSN or taxpayer dentification no not required if shown on other side ) Social security number or taxpayer identification number
THE KELVIN AND ELEANOR SMITH FOUNDATION 34-6555349

Most brokers issue their own substitute statement instead of using Form 1099-8 They also may provide basis information (usually your cost) to you on
the statement even if it 1s not reported to the IRS Before you check Box D, E, or F below, determine whether you received any statement(s) and, if so,
the transactions for which basis was reported to the IRS Brokers are required to report basis to the IRS for most stock you bought in 2011 or later

m Long-Term. Transactions involving capital assets you held more than one year are long term. For short-term
transactions, see page 1
Note. You may aggregate all long-term transactions reported on Form(s) 1099-B showing basis was reported
to the IRS and for which no adjustments or codes are required. Enter the total directly on Schedule D, line 8a;
you are not required to report these transactions on Form 8949 (see instructions).
You must check Box D, E, or F below. Check only one box. If more than one box applies for your long-term transactions, complete
a separate Form 8949, page 2, for each applicable box. If you have more long-term transactions than will fit on this page for one or
more of the boxes, complete as many forms with the same box checked as you need
- (D) Long-term transactions reported on Form(s) 1099-B showing basis was reported to the IRS (see Note above)
(E) Long-term transactions reported on Form(s) 1099-B showing basis was not reported to the IRS
{F) Long-term transactions not reported to you on Form 1099-B

1 Adjustment, if any, to gain or loss.
© If you ertner an 3mount 'ln ooh(xfr)nn Q). (h)
enter a code In column

a (c) (d) Cost or other Gain or (loss).
Descnpuo(n )of property Date g’;{,um Date sold or Proceeds basis See the See the separate Instructions. f?ubtratl:t column (e)
(Example 100 sh XYZ Co) (Mo, day, yr) disposed (sales pnce) Note below and om column (d) and
(Mo, day, yr) | (see nstructions) | see Column (e) n () combine the resuft

In the separate | Code(s) from Amount of with column (g)

instructions instructions adjustment

AIG PEP III SECONDARY,

L.P. LT VARIOUS VARIOUS 18,101. 18,101.
CUYAHOGA CAPITAL

PARTNERS IV LT VARIOUS VARIOUS 15,441. 15,441.
INTERNATIONAL SMALL CAP

PORTFOLIO LT VARIOUS VARIOUS 289,279. 289,279.
SIGULER GUFF LT VARIOUS VARIOUS 30,297. 30,297.
CLANCO PRIVATE EQUITY

2006 LLC LT VARIOUS VARIOUS 286,070. 286,070.
CLANCO PRIVATE EQUITY
+ 2007 LLC LT VARIOUS VARIOUS 263,980. 263,980.
SANFORD C. BERNSTEIN &

CO LT VARIOUS VARIOUS -193,076. -193,076.
SIT OPPORTUNITY BOND

FUND, LLC LT VARIOUS VARIOUS -16,461. -16,461.
ABERDEEN INTERNATIONAL

SMALLER COMPANIES FU | VARIOUS VARIOUS 19,429. 19,429.

2 Totals. Add the amounts in columns (d), (e), (g), and (h)
(subtract negative amounts) Enter each total here and
include on your Schedule D, line 8b (f Box D above 1s
checked), line 9 (if Box E above is checked), or line 10
(if Box F above 1s checked)

Note. If you checked Box D above but the basis reported to the IRS was incorrect, enter in column (e) the basts as reported to the IRS, and enter an
adjustment in column (g) to correct the basis See Column (g) in the separate instructions for how to figure the amount of the adjustment

Fom 8949 (2013)
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THE KELVIN AND ELEANOR SMITH FOUNDATION 34-6555349

FEDERAL CAPITAL GAIN DIVIDENDS

ATTACHMENT 1

X

28% RATE CAPITAL GAIN DIVIDENDS

UNRECAPTURED SECTION 1250 1,487.

TOTAL 28% RATE CAPITAL GAIN DIVIDENDS 1,487.

15% RATE CAPITAL GAIN DIVIDENDS

X

LONG TERM CAPITAL GAINS DIVIDENDS 297,084.
TOTAL 15% RATE CAPITAL GAIN DIVIDENDS 297,084.
TOTAL LONG-TERM CAPITAL GAIN DIVIDENDS 298,571,

ATTACHMENT 1
SIWIPW 4031 9/2/2015 9:37:46 AM V 13-7.15 SMI-2506 PAGE 38



THE KELVIN AND ELEANOR SMITH FOUNDATION
EIN 346555349
FYE 10/31/2014

2013 SCHEDULE D DETAIL

DESCRIPTION ACQUISITION DATE
CQOF8001002  ISHARES S & P 100 INDEX FD 3/30/2004 0 00
CQOF8001002  ISHARES S & P 100 INDEX FD 3/31/2004 0 00
CQOF8001002  SPDR DJIA TRUST 3/30/2004 0 00
CQOF8001002  SPDR DJIA TRUST 3/30/2004 0 00
CQOF8003002  QUALCOMM INC 4/2/2007 0 00
CQOF8003002  EQUINIXINC 2/15/2013 0 00
CQOF8003002  EQUINIXINC 2/15/2013 0 00
CQOF8003002  EQUINIX INC 2/15/2013 0 00
CQOF8003002  EQUINIXINC 2/14/2013 0 00
CQOF8003002  EQUINIXINC 4/23/2013 0-00
CQOF8003002  EQUINIXINC 4/23/2013 0 00
CQOF8003002  EQUINIX INC 2/15/2013 000
CQOF8003002  EQUINIXINC 4/23/2013 0 00
CQOF8003002  EQUINIX INC 2/19/2013 0 00
CQOF8003002  EQUINIX INC 4/24/2013 0 00
CQOF8003002  CHIPOTLE MEXICAN GRILL INC 10/12/2012 0 00
CQOFB003002  GILEAD SCIENCES INC 8/29/2013 0 00
CQOF8003002  GILEAD SCIENCES INC 8/26/2013 0 00
CQOF8003002  GILEAD SQIENCES INC 8/23/20130 00
CQOF8003002  ILLUMINA INC 9/1/2011 0 00
CQOFB003002  CHIPOTLE MEXICAN GRILL INC 10/12/2012 0 00
CQOF8003002  ILLUMINA INC 9/1/2011 0 00
CQOF8003002  ILLUMINAINC 9/2/2011 0 00
CQOF8003002  CHIPOTLE MEXICAN GRILL INC 10/12/2012 0 00
CQOF8003002  CHIPOTLE MEXICAN GRILL INC 10/25/2012 0 00
CQOF8003002  CHIPOTLE MEXICAN GRILL INC 10/12/2012 0 00
CQOF8003002  ILLUMINA INC 4/18/2012 0 00
CQOF8003002  ILLUMINA INC 9/2/2011 0 00
CQOF8003002  CHIPOTLE MEXICAN GRILL INC 10/25/2012 0 00
CQOF8003002  CHIPOTLE MEXICAN GRILL INC 10/25/2012 0 00
CQOF8003002  CHIPOTLE MEXICAN GRILL INC 10/25/2012 0 00
CQOF8003002  CHIPOTLE MEXICAN GRILL INC 10/25/2012 0 00
CQOF8003002  CHIPOTLE MEXICAN GRILL INC 10/24/2012 0 00
CQOF8003002  CHIPOTLE MEXICAN GRILL INC 10/25/2012 0 00
CQOF8003002  ILLUMINA INC 4/18/2012 0 00
CQOF8003002  ILLUMINA INC 4/18/2012 0 00
CQOF8003002  ILLUMINAINC 4/18/2012 0 00
CQOF8003002  CME GROUP INC 5/24/2011 0 00
CQOF8003002  CME GROUP INC 1/24/2013 0 00
CQOF8003002  CME GROUP INC 1/24/2013 0 00
CQOF8003002  CME GROUP INC 1/24/2013 0 00
CQOF8003002  CME GROUP INC 1/23/2013 0 00
CQOF8003002  CHIPOTLE MEXICAN GRILL INC 10/24/2012 0 00
CQOF8003002  CME GROUP INC 1/23/20130 00
CQOF8003002  CME GROUP INC 2/4/2010 0 00
CQOF8003002  CHIPOTLE MEXICAN GRILL INC 10/24/2012 0 00
CQOF8003002  CME GROUP INC 2/4/2010 0 00
CQOF8003002  CHIPOTLE MEXICAN GRILL INC 10/24/2012 0 00
CQOF8003002  CME GROUP INC 2/4/2010 0 00
CQOF8003002  CME GROUP INC 2/7/20120 00
CQOF8003002  CHIPOTLE MEXICAN GRILL INC 10/24/2012 0-00
CQOF8003002  CME GROUP INC 2/6/2012 0 00
CQOF8003002  CME GROUP INC 2/7/2012 0 00
CQOF8003002  CHIPOTLE MEXICAN GRILL INC 10/24/2012 0 00
CQOF8003002  CME GROUP INC 2/6/2012 0 00
CQOF8003002  CME GROUP INC 2/3/20120 00
CQOF8003002  CME GROUP INC 2/6/2012 000
CQOF8003002  CME GROUP INC 8/29/2011 0 00
CQOF8003002  CME GROUP INC 2/3/2012 000
CQOF8003002  CME GROUP INC 8/29/2011 0-00
CQOF8003002  CME GROUP INC 8/9/2011 0 00
CQOF8003002  CME GROUP INC 8/9/20110 00
CQOF8003002  CME GROUP INC 8/10/2011 0 00
CQOF8003002  CME GROUP INC 3/4/2009 0 00
CQOF8003002  CME GROUP INC 3/4/2009 0 00
CQOF8003002  CME GROUP INC 3/4/2009 0 00
CQOFB8003002  CME GROUP INC 3/4/2009 0-00
CQOFB003002  CME GROUP INC 3/4/2009 0-00
CQOF8003002  INTUIMIVE SURGICAL INC 10/12/2012 000
CQOF8003002  INTUITIVE SURGICAL INC 10/12/2012 000
CQOF8003002  INTUITIVE SURGICAL INC 7/30/2012 0-00
CQOF8003002  INTUITIVE SURGICAL INC 7/25/2012 0-00
CQOF8003002  INTUITIVE SURGICAL INC 7/30/2012 0-00
CQOF8003002  INTUITIVE SURGICAL INC 3/18/2013 0-00

TRADE DATE
5/21/2014 0 00
5/21/2014 0 00
5/21/2014 0 00
5/21/2014 0 00
11/1/20130 00
11/5/2013 0 00
11/6/20130 00
11/6/20130 00
11/6/20130 00
11/7/20130 00
11/8/2013 0-00
11/8/20130 00
11/8/20130 00
11/8/20130 00
11/8/2013 0 00
1/22/2014 0 00
1/22/2014 0 00
1/22/2014 0 00
1/22/2014 0 00
1/22/2014 0 00
1/23/2014 0 00
1/23/2014 0 00
1/23/2014 0 00
1/24/2014 0 00
1/27/2014 0 00
1/27/2014 0 00
1/29/2014 0 00
1/29/2014 0 00

2/6/2014 0 00

2/1/20140 00
2/10/2014 0 00
2/11/2014 0 00
2/12/2014 0 00
2/12/2014 0-00
2/12/2014 0 00
2/13/2014 0 00
2/13/2014 0 00
2/18/2014 0 00
2/18/2014 0 00
2/19/2014 0 00
2/20/2014 0 00
2/20/2014 0 00
2/20/2014 0 00
2/21/2014 0 00
2/21/2014 0 00
2/21/2014 0 00
2/24/2014 0 00
2/24/2014 0-00
2/25/2014 0-00
2/25/2014 0 00
2/25/2014 0-00
2/26/2014 0-00
2/26/2014 0 00
2/26/2014 0-00
2/27/2014 0 00
2/28/2014 0 00
2/28/2014 0 00

3/3/2014 000

3/3/2014 0 00

3/4/2014 0 00

3/4/2014 0 00

3/5/2014 0 00

3/5/2014 0 00

3/5/2014 0 00

3/6/2014 0-00

3/7/2014 0 00
3/10/2014 0 00
3/11/2014 000

4/7/2014 0-00
4/14/2014 000
4/14/2014 000
4/15/2014 000
4/15/2014 000
4/16/2014 000

SALES
PROCEEDS
1,680,665
4,268,637
5,798,502
34,637
19,249
32,609
2,269
22,690
41,166
14,245
9,380
5,618
6,398
43,073
5,628
23,699
12,553
33,282
24,197
37,135
47,456
13,592
41,062
46,893
28,242
6,330
23,583
4,274
42,530
9,348
21,290
23,559
8,166
15,243
33,946
33,423
48,056
9,455
20,359
36,040
3,623
32,311
33,583
11,370
20,733
48,008
41,858
28,745
12,013
2,064
43,349
4,065
13,937
23,301
33,358
6,999
30,280
22,263
19,838
70,889
5,296
61,855
13,746
35,433
88,936
42,716
12,656
5,200
29,013
16,338
14,189
45,386
14,990
33,412

COST BASIS
1,103,800
2,803,695
3,647,055

21,785
11,922
45,479
3,168
31,489
57,220
19,255
13,128
8,097
8,971
60,616
7,874
13,327
9,270
28,456
17,483
13,153
27,232
4,881
14,282
27,522
14,287
3,766
6,845
1,443
19,213
4,187
9,607
10,592
3,630
6,897
9,070
8,727
12,792
7,240
15,303
27,339
2,808
24,856
14,764
8,702
15,428
21,056
31,133
12,585
9,014
1,536
18,878
3,061
10,536
10,165
25,035
5,169
22,466
15,939
14,692
49,289
3,677
42,546
9,379
17,405
43,437
20,818
6,189
2,551
28,788
18,861
16,106
2,627
17,570
38,534

GAIN/LOSS
AMOUNT
576,865
1,864,942
2,151,447
12,851
7,327
{12,870)
(899)
(8,799)
(16,054)
(5,010)
(3,749)
(2,479)
(2,573)
(17,543)
(2,246)
10,373
3,283
8,826
6,714
23,982
20,224
8,711
26,780
19,371
13,955
2,564
16,738
2,831
23,317
5,160
11,683
12,967
4,535
8,345
24,877
24,695
35,264
2,215
5,055
8,700
815
7,455
18,820
2,667
5,305
26,952
10,725
16,160
2,999
527
24,471
1,004
3,401
13,136
8,323
1,830
7,814
6,324
5,146
21,599
1,619
19,309
4,366
18,028
45,500
21,898
6,467
2,650
225
(2,522)
(1,918)
(7,240)
(2,580)
(5,122)

NET
FEDWASH  GAIN/LOSS
SALE WITH LOSS
DISALLOWED DISALLOWED LONG/SHORT
LONG
LONG
LONG
LONG
- 7,327 LONG
- {12,870) SHORT
- (899) SHORT

- (8,799) SHORT
- (16,054) SHORT
- {5,010) SHORT
- (3,749) SHORT
- {2,479) SHORT
- (2,573) SHORT
- (17,543) SHORT
- (2,246) SHORT
LONG
SHORT
SHORT
SHORT
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG



THE KELVIN AND ELEANOR SMITH FOUNDATION

EIN 34-6555349
FYE 10/31/2014

2013 SCHEDULE D DETAIL

~: DESCRIPTION

CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOFg8003002
CQOFg003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOFg8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOFB8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOFB003002
CQOFB003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF3003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
CQOF8003002
0QOF8003002

ALLERGAN INC COM

ALLERGAN INC COM

ALLERGAN INC COM

ALLERGAN INC COM

ALLERGAN INC COM

INTUITIVE SURGICAL INC
INTUITIVE SURGICAL INC
INTUITIVE SURGICAL INC
ALLERGAN INC COM

ALLERGAN INC COM

ALLERGAN INC COM

AMERICAN TOWER CORP-CL A
AMERICAN TOWER CORP-CL A
AMERICAN TOWER CORP-CL A
AMERICAN TOWER CORPCL A
INTUITIVE SURGICAL INC
VIACOM INC NEW

VIACOM INC NEW

INTUITIVE SURGICAL INC
INTUITIVE SURGICAL INC
INTUITIVE SURGICAL INC
INTUITIVE SURGICAL INC
VIACOM INC NEW

INTUITIVE SURGICAL INC
INTUITIVE SURGICAL INC
INTUITIVE SURGICAL INC

GILEAD SCIENCES INC

GILEAD SCIENCES INC

GILEAD SCIENCES INC

ILLUMINA INC

{LLUMINA INC

GILEAD SCIENCES INC

GILEAD SCIENCES INC

GILEAD SCIENCES INC

GILEAD SCIENCES INC

VIACOM INC NEW

VIACOM INC NEW

VIACOM INC NEW

VIACOM INC NEW

VIACOM INC NEW

VIACOM INC NEW

VIACOM INC NEW

VIACOM INC NEW

VIACOM INC NEW

VIACOM INC NEW

TWENTY FIRST CENTURY FOX INC
TWENTY FIRST CENTURY FOX INC
TWENTY FIRST CENTURY FOX INC
TWENTY FIRST CENTURY FOX INC
TWENTY FIRST CENTURY FOX INC
TWENTY FIRST CENTURY FOX INC
TWENTY FIRST CENTURY FOX INC
TWENTY FIRST CENTURY FOX INC
TWENTY FIRST CENTURY FOX INC
QUALCOMM INC

QUALCOMM INC

QUALCOMM INC

QUALCOMM INC

QUALCOMM INC

QUALCOMM INC

QUALCOMM INC

QUALCOMM INC

QUALCOMM INC

QUALCOMM INC

VIACOM INC NEW

VIACOM INC NEW

VIACOM INC NEW

QUALCOMM INC

VIACOM INC NEW

VIACOM INC NEW

QUALCOMM INC

VIACOM INC NEW

QUALCOMM INC

VIACOM INC NEW

2/13/2014 0 00
2/13/2014 0 00
6/17/20130 00
2/13/2014 0 00
2/12/2014 0 00

8/2/20130 00
3/18/2013 0 00
3/19/2013 0 00
6/17/20130 00
6/18/2013 0 00
6/18/2013 0 00

7/1/20130 00
7/11/20130 00
7/10/2013 0 00

7/9/2013 0 00

8/2/20130 00
1/22/2014 0 00
1/23/2014 0 00
8/23/20130 00
8/22/20130 00

8/2/20130 00
8/26/20130 00
1/23/2014 0 00
8/21/20130 00
8/27/20130 00
8/22/20130 00
8/27/2013000
8/23/20130 00
8/22/20130 00

5/1/2014 0 00

5/1/2014 0 00
8/27/2013 0 00
8/27/20130 00
8/21/20130 00
8/21/2013 0 00
1/23/2014 0 00
1/30/2012 0 00

7/5/20120 00
1/30/2012 0 00
1/27/2012 0 00
1/12/2012 0 00
1/27/2012 0 00
1/12/2012 0 00

7/6/2012 0 00
1/12/2012 0 00
7/14/2014 0-00
7/14/2014 0 00
7/10/2014 0 00
7/13/2014 0 00

7/9/2014 0 00

7/9/2014 0 00

7/5/2014 0 00
7/11/2014 000
7/11/2014 0 00
1/23/2014 0 00
1/22/2014 0 00
1/23/2014 0 00
1/23/2014 0 00
1/23/2014 0 00
1/24/2014 000
1/24/2014 0 00
1/27/2014 0 00
1/27/2014 0 00

4/2/2007 0 00

1/6/2012 0 00

7/6/2012 000

7/9/2012 0-00

4/2/2007 0-00

1/6/2012 0-00

1/6/2012 0:00

4/2/2007 0-00

1/6/2012 0-00

4/2/2007 0 00
1/10/2012 0 00

4/22/2014 0 00
4/22/2014 0 00
4/23/2014 0 00
4/23/2014 0 00
4/23/2014 0 00
4/23/2014 0 00
4/23/2014 0 00
4/23/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
5/1/2014 0 00
5/6/2014 0 00
5/6/2014 0 00
5/6/2014 0 00
5/6/2014 0 00
5/6/2014 0 00
5/6/2014 0 00
5/6/2014 0 00
5/7/2014 0 00
5/7/2014 0 00
5/7/2014 0 00
5/7/2014 0 00
5/7/2014 0 00
5/8/2014 0 00
5/8/2014 0 00
5/8/2014 0 00
6/16/2014.0 00
6/16/2014 0 00
6/16/2014 0 00
6/16/2014 0 00
6/17/2014.0 00
6/18/2014 0 00
6/19/2014 0 00
6/19/2014 0 00
6/20/2014 0 00
7/10/2014 0 00
7/10/2014 0 00
7/10/2014 0 00
7/11/2014 0 00
7/11/2014 0 00
7/14/2014 000
7/14/2014 0 00
7/15/2014 0 00
7/15/2014 0 00
7/15/2014 0 00
7/16/2014 0 00
7/16/2014 0 00
7/16/2014 0 00
7/16/2014 0 00
7/16/2014 0 00
7/16/2014 0 00
7/16/2014 0 00
7/16/2014 0 00
7/17/2014 0 00
7/30/2014 0 00
7/30/2014 0 00
8/4/2014 0 00
8/5/2014 0 00
8/6/2014 0-00
8/6/2014 0-00
8/7/2014 0 00
8/7/2014 0 00
8/8/2014 000
8/8/2014 0-00
8/8/2014 0-00
8/8/2014 0 00
8/8/2014 0-00
8/11/2014 0-00
8/11/2014 000
8/11/2014 0-00
8/12/2014 0 00
8/12/2014 0-00
8/13/2014 0 00
8/13/2014 000

22,791
35,327
39,271
27,061
57,698
13,274
16,680
27,858
13,885
42,841
14,518
39,216
13,792
2,475
707
27,583
19,297
20,558
12,051
9,925
2,772
3,316
19,735
28,789
44,207
17,248
3,917
8,874
9,520
5,806
8,579
27,644
45,148
8,449
5,968
33,079
10,745
10,179
31,980
1,648
34,548
10,252
2,011
25,977
16,450
42,427
14,801
37,957
30,978
23,574
27,156
18,682
17,839
5,243
27,563
17,963
1,173
31,150
10,350
21,101
25,915
19,688
57,830
3,649
12,691
52,543
13,760
12,282

22,247
15,679
18,292
35,402
10,221
28,900
44,475
24,231
16,604
34,727
11,014
14,819
23,932
11,573
45,997
14,673
39,201
15,231
2,724
786
30,610
19,350
22,480
13,159
10,898
3,499
2,446
14,551
23,842
36,324
12,927
2,906
6,506
6,975
5,588
4,743
15,302
25,345
4,742
3,344
18,585
6,018
5,720
18,007
1,785
37,407
11,765
2,318
30,017
19,009
49,357
15,952
40,821
30,997
23,669
28,049
19,354
18,523
5,393
28,387
18,124
1,174
18,292
6,106
12,536
15,348
11,406
33,846
2,130
7,360
30,863
7,962
7,198

1,374
6,946
9,647
6,047
11,796
(345)
{6,109)
{9,148)
15,040
10,457
22,971
2,260
1,861
3,926
2,313
(3,555)
(155)
14
(1,439)
(249)
{79)
(3,027)
(54)
(1,922)
{1,108)
(973)
1,273
870
5,184
4,948
7,883
4321
1,012
2,368
2,545
218
3,836
12,342
19,803
3,707
2,624
14,404
4,727
4,459
13,972
(137)
(2,859)
{1,513)
(307)
{4,040)
{2,559)
{6,930)
(1,151)
(2,864)
(19)
(96)
(893)
(672)
(683)
(150)
(823)
(161)
(1)
12,858
4,224
8,565
10,567
8,282
23,984
1,519
5,331
21,680
5,798
5,084

137
2,859

821

6,930

1,151
2,567

0 SHORT
{0) SHORT
SHORT
SHORT
(3,218) SHORT
SHORT

0 SHORT
{0) SHORT
{297) SHORT
SHORT
SHORT
SHORT
SHORT
SHORT
SHORT
SHORT
SHORT
SHORT
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG
LONG



THE KELVIN AND ELEANOR SMITH FOUNDATION
EIN 34-6555349
FYE 10/31/2014

2013 SCHEDULE D DETAIL,

DESCRIPTION . ©/ 4.3/ JACQUISITIONDATE  TRADEDATE © *'PROCEEDS ,
CQOF8003002  VIACOM INC NEW 1/11/2012000 8/13/2014000 22,958

CQOF8003002  VIACOM INC NEW 1/6/2012000 8/13/2014 0 00 15,011

CQOF8003002 QUALCOMM INC 4/2/2007 000 8/14/2014 0 00 19,821

CQOF8003002  VIACOM INC NEW 1/10/2012000 8/14/2014 0 00 33,969

CQOF8003002  VIACOM INC NEW 1/9/2012000 8/14/2014 0 00 9,279

CQOF8003002 QUALCOMM INC 4/2/2007000 8/15/2014 0 00 6,559

CQOF8003002  VIACOM INC NEW 1/9/2012000 8/15/2014 0 00 31,843

CQOF8003002  VIACOM INC NEW 1/9/2012000 8/15/2014 0 00 49,836

CQOF8003002  GILEAD SCIENCES INC 8/21/2013000 8/18/2014 0 00 6,435

CQOF8003002  GILEAD SCIENCES INC 6/14/2013000 8/18/2014 0 00 27,450 13,182

CQOFB003002  GILEAD SCIENCES INC 6/17/2013000 8/18/2014 0 00 905 438 LONG
CQOF8003002  GILEAD SCIENCES INC 6/17/2013000 8/18/2014 0 00 58,322 29,880 28,441 LONG
CQOF8003002  QUALCOMM INC 4/14/2004000 8/18/2014 0 00 25,398 11,295 14,104 LONG
CQOF8003002  QUALCOMM INC 4/2/2007000 8/18/2014 0 00 4,345 2,496 1,849 LONG
CQOF8003002  VIACOM INC NEW 1/13/2012000 8/18/2014 0 00 24,609 14,024 10,585 LONG
CQOF8003002  VIACOM INC NEW 1/9/2012000 8/18/2014 0 00 4,676 2,679 1,997 LONG
CQOF8003002  QUALCOMM INC 4/14/2004000 8/19/2014 0 00 19,279 8,563 10,717 LONG
CQOF8003002  VIACOM INC NEW 1/13/2012000 8/19/2014 0 00 4,548 2,618 1,930 LONG
CQOF8003002  VIACOM INC NEW 1/13/2012000 8/19/2014 0 00 18,295 10,459 7,836 LONG
CQOF8003002  VIACOM INC NEW 1/13/2012000 8/15/2014 0 00 28,101 16,155 11,946 LONG
CQOF8003002  QUALCOMM INC 4/14/2004 000 8/20/2014 0 00 37,483 16,459 21,024 LONG
CQOF8003002  QUALCOMM INC 4/14/20040 00 8/21/2014 0 00 17,688 7,663 10,025 LONG
CQOF8003002  QUALCOMM INC 4/14/2004000 8/22/2014 0 00 13,827 5,997 7,829 LONG
CQOF8003002  QUALCOMM INC 4/13/2005000 8/22/2014 0 00 4,455 1,918 2,537 LONG
CQOF8003002  QUALCOMM INC 4/13/2005000 8/25/2014 0 00 10,796 4,663 6,133 LONG
CQOF8003002 QUALCOMM INC $/13/20040 00 8/26/2014 0 00 4,533 1,896 2,636 LONG
CQOF8003002 QUALCOMM INC 4/13/20050 00 8/26/2014 0 00 15,443 6,647 8,785 LONG
CQOF8003002  QUALCOMM INC 5/13/2004000 8/27/2014 0 00 8,133 3,407 4,726 LONG
CQOF8003002  QUALCOMM INC 5/13/2004 000 8/28/2014 0 00 5,423 2,282 3,141 LONG
CQOF8003002  QUALCOMM INC 5/13/2004 000 8/29/2014 0 00 18,760 7,939 10,821 LONG
CQOF8003002 QUALCOMM INC 5/13/2004 000  9/2/2014 0 00 6,612 2,829 3,784 LONG
CQOF8003002  GILEAD SCIENCES INC 6/17/2013000  9/3/2014 0 00 57,999 27,702 30,297 LONG
CQOF8003002  GILEAD SCIENCES INC 6/18/2013000  9/3/2014 0 00 9,775 4,661 5,114 LONG
CQOF8003002  QUALCOMM INC 5/13/2004000  9/3/2014 0 00 17,287 7,361 9,926 LONG
CQOF8003002  PRECISION CASTPARTS CORP CO 7/11/2014 0 00 10/16/2014 0 00 4,467 5,108 (641) SHORT
CQOF8003002  PRECISION CASTPARTS CORP CO 7/17/2014 0 00 10/16/2014 0 00 25,016 28,827 (3,812) SHORT
CQOF8003002  PRECISION CASTPARTS CORP CO 7/16/2014 0 00 10/16/2014 0 00 8,711 10,050 (1,339) SHORT
CQOF8003002  PRECISION CASTPARTS CORP CO 7/10/2014 0 00 10/16/2014 0 00 13,178 15,021 (1,843) SHORT
CQOF8003002  PRECISION CASTPARTS CORP CO 8/20/2014 0 00 10/16/2014 0 00 447 487 (40) SHORT
CQOF8003002  PRECISION CASTPARTS CORP CO 10/14/20130 00 10/16/2014 0 00 22,335 24,030 {1,695) LONG
CQOF8003002  PRECISION CASTPARTS CORP CO 10/11/20130 00 10/16/2014 0 00 22,782 24,385 {1,603) LONG
CQOF8003002  PRECISION CASTPARTS CORP CO 10/15/2013000 10/16/2014 0 00 33,950 36,308 (2,358) LONG
CQOFB003002  PRECISION CASTPARTS CORP CO 9/19/20130 00 10/17/2014 0 00 40,985 42,722 (1,737) LONG
CQOF8003002  PRECISION CASTPARTS CORP CO 9/17/20130 00 10/17/2014 0 0O 39,400 41,155 (1,755) LONG
CQOF8003002  PRECISION CASTPARTS CORP CO 10/10/2013 0 00 10/17/2014 0 00 13,813 14,450 {637) LONG
CQOF8003002  PRECISION CASTPARTS CORP CO 9/18/20130 00 10/17/2014 0 00 19,021 19,774 {753) LONG
CQOF8003002  PRECISION CASTPARTS CORP CO 10/15/2013 0 00 10/17/2014 0 00 1472 7,883 (410) LONG
CQOF8003002  PRECISION CASTPARTS CORP CO 9/18/20130 00 10/20/2014 0 00 18,996 19,774 (777) LONG
CQOF8003002  PRECISION CASTPARTS CORP CO 9/20/20130 00 10/20/2014 © 00 22,389 23,184 (796) LONG
CQOF8003002  PRECISION CASTPARTS CORP CO 9/16/2013 0 00 10/20/2014 0 00 16,056 16,602 (545) LONG
CQOF8003002  PRECISION CASTPARTS CORP CO 9/11/20130 00 10/21/2014 0 00 11,381 11,380 1 LONG
CQOF8003002  PRECISION CASTPARTS CORP CO 9/16/2013 000 10/21/2014 0 0O 911 935 (25) LONG
CQOF8003002  PRECISION CASTPARTS CORP CO 9/12/20130 00 10/21/2014 0 00 42,566 42,999 {434) LONG
CQOF8003002  PRECISION CASTPARTS CORP CO 9/13/20130 00 10/21/2014 0 00 26,632 26,989 (357) LONG
CQOF8003002  CELGENE CORP 1/31/2008 0 00 10/24/2014 0 00 76,262 20,837 55,425 LONG
CQOF8003002  CELGENE CORP 1/31/2008 0 00 10/30/2014 0 00 49,257 12,894 36,363 LONG
CQOFB003002  CELGENE CORP 1/31/2008 0 00 10/31/2014 0 GO 9,438 2,433 7,005 LONG
CQOF8004002  NIKE INCCL B 8/5/20110-00 11/5/20130 00 8,497 4,544 3,953 - 3,953 LONG
CQOF8004002  PRUDENTIAL FINL INC 5/7/2013000 11/8/20130 00 3,827 2,963 964 - 964 SHORT
CQOF8004002  SCHWAB CHARLES CORP NEW 5/18/2012 000 11/8/2013 0 00 6,054 3,218 2,836 - 2,836 LONG
CQOF8004002  SCHWAB CHARLES CORP NEW $/17/2012000 11/8/20130 00 16,393 8,718 7,675 - 7,675 LONG
CQOF8004002  SCHWAB CHARLES CORP NEW 5/18/2012000 11/8/20130 00 5,227 2,776 2,451 - 2,451 LONG
CQOF8004002  NIKEINCCLB 8/5/2011000 11/11/20130 00 4,248 2,272 1,976 - 1,976 LONG
CQOF8004002  NIKEINCCLB 8/5/20110-00 11/12/20130 00 1,931 1,033 898 - 898 LONG
CQOF8004002  PRUDENTIAL FINL INC 5/7/20130-00 11/12/20130 00 3,493 2,634 859 - 859 SHORT
CQOFB004002  NIKE INCCL B 8/5/2011 000 11/13/20130 00 1,550 826 723 - 723 LONG
CQOF8004002  NIKE INCCL B 8/8/20110-00 11/13/20130 00 5,423 2,795 2,628 - 2,628 LONG
CQOF8004002  NIKEINCCLB 8/8/2011000 11/13/20130 00 8,886 4,592 4,294 - 4,294 LONG
CQOF8004002  PRUDENTIAL FINL INC 5/7/20130-00 11/13/20130 00 7,873 5,926 1,947 - 1,947 SHORT
CQOF8004002  PRUDENTIAL FINL INC 5/6/2013000 11/13/20130 00 45,491 34,129 11,362 - 11,362 SHORT
CQOF8004002  NIKEINCCLB 8/8/20110-00 11/15/20130 00 1,186 599 587 - 587 LONG
CQOF8004002  NIKE INCCL B 8/8/20110-00 11/15/20130 00 395 200 196 - 196 LONG
CQOF8004002  NIKEINCCLB 8/8/2011 000 11/15/20130 00 52,633 26,556 26,078 - 26,078 LONG

CQOF8004002  NIKE INCCLB 8/8/2011 000 11/18/20130 00 7.123 3,594 3,529 - 3,529 LONG




THE KELVIN AND ELEANOR SMITH FOUNDATION
EIN 34-6555349
FYE 10/31/2014

2013 SCHEDULE D DETAIL

TONET
FED WASH GANJLOSS

SALES GAIN/LDSS SALE . WITHLOSS :
DESCRIPTION B " ACQUISITION DATE TRADE DATE PROCEEDS - (OSTBASIS  AMDUNT DISALLOWED ‘DISALLOWED ‘LONG/SHORT
CQOF8004002  PRUDENTIAL FINL INC 5/6/2013000 11/21/20130 00 4,963 3,610 1,354 - 1,354 SHORT
CQOF8004002  PRUDENTIAL FINL INC 5/6/2013000 11/21/20130 00 5,876 4,266 1,610 - 1,610 SHORT
CQOF8004002  PRUDENTIAL FINL INC 5/3/2013000 11/21/20130 00 46,926 34,050 12,876 - 12,876 SHORT
CQOF8004002  PRUDENTIAL FINL INC 5/3/2013000 11/22/20130 00 2,700 1,964 735 - 735 SHORT
CQOF8004002  5YSCO CORP 7/1/2008 000 12/9/2013 0 00 29,903 19,604 10,299 - 10,299 LONG
CQOF8004002  SYSCO CORP 3/11/2013000 12/9/2013 0 00 75,072 60,355 14,717 - 14,717 SHORT
CQOF8004002  PRUDENTIAL FINL INC 3/11/2013000 12/23/20130 00 2,290 1,510 779 - 779 SHORT
CQOFB8004002  PRUDENTIAL FINt INC 5/3/20130 00 12/23/20130 00 8,700 6,221 2,479 - 2,479 SHORT
CQOFB8004002  PRUDENTIAL FINLINC 3/11/20130 00 12/23/20130 00 28,390 18,729 9,661 - 9,661 SHORT
CQOF8004002  PRUDENTIAL FINL INC 3/11/2013 000 12/24/2013 0 00 4,125 2,719 1,406 - 1,406 SHORT
CQOF8004002  BOSTON SCIENTIFIC CORP COM 7/10/2013000 1/16/2014 000 3,530 2,393 1,137 SHORT
CQOF8004002  BOSTON SCIENTIFIC CORP COM 7/10/2013000 1/16/2014 0-00 3,190 2,163 1,028 SHORT
CQOFB004002  BOSTON SCIENTIFIC CORP COM 6/24/2013000 1/16/2014 0 00 5,023 3,330 1,693 . SHORT
CQOFB004002  BOSTON SCIENTIFIC CORP COM 6/6/2013000 1/16/2014 0 00 17,921 11,867 6,054 SHORT
CQOF8004002  BOSTON SCIENTIFIC CORP COM 6/6/2013000 1/16/2014 0 00 7,331 4,852 2,479 SHORT
CQOFB004002  BOSTON SCIENTIFIC CORP COM 5/14/2013000 1/16/2014 0 00 8,574 5,450 3,124 SHORT
CQOF8004002  BOSTON SCIENTIFIC CORP COM 5/14/2013000 1/16/2014 0-00 27,627 17,603 10,025 SHORT
CQOF8004002  SOUTHWEST AIRLINES CO 5/30/2013000 1/23/2014 0-00 330 215 . 116 SHORT
CQOF8004002  SOUTHWEST AIRLINES CO 5/30/2013000 1/23/2014 000 6,812 4,434 2,378 SHORT
CQOF8004002  QUEST DIAGNOSTICS INC 4/7/2010000  2/4/2014 0 00 3,335 3,782 (447) LONG
CQOF8004002  QUEST DIAGNOSTICS INC 4/7/2010000  2/4/2014 ¢ 00 18,420 20,948 {2,528) LONG
CQOF8004002  QUEST DIAGNOSTICS INC 4/8/2010000  2/5/2014 0 00 17,627 20,016 (2,389) LONG
CQOF8004002  QUEST DIAGNOSTICS INC 4/7/2010000  2/5/2014 0 00 2,555 2,909 {(355) LONG
CQOF8004002  QUEST DIAGNOSTICS INC 3/11/2013000  2/5/2014 0 00 9,452 10,400 (948) SHORT
CQOF8004002  QUEST DIAGNOSTICS INC 3/11/2013000  2/5/2014 0 00 28,103 30,918 (2,815) SHORT
CQOF8004002  QUEST DIAGNOSTICS INC 5/21/2010000 2/11/2014 0 00 9,171 9,096 74 LONG
CQOF8004002  QUEST DIAGNOSTICS INC 5/24/2010000 2/11/2014 0 00 3,144 3,120 24 LONG
CQOF8004002  QUEST DIAGNOSTICS INC 5/25/2010000 2/11/2014 0 00 524 511 i3 LONG
CQOF8004002  QUEST DIAGNOSTICS INC 3/11/2013000 2/11/2014 0 00 17,555 18,832 (1,277) SHORT
CQOF8004002  CONAGRA FOODS INC 3/11/2013000 2/12/2014 0 00 10,998 13,230 (2,231) SHORT
CQOF8004002  CONAGRA FOODS INC 7/1/20080 00 2/12/2014 0-00 16,063 10,968 5,095 LONG
CQOF8004002  CONAGRA FOODS INC 3/11/2013000 2/12/2014 0 00 18,834 22,630 (3,796) SHORT
CQOF8004002  QUEST DIAGNOSTICS INC 7/20/2010000 2/12/2014 0 00 784 746 38 LONG
CQOF8004002  QUEST DIAGNOSTICS INC 5/25/2010000 2/12/2014 0-00 2,613 2,554 59 LONG
CQOF8004002  QUEST DIAGNOSTICS INC 10/22/20100 00  2/13/2014 0-00 10,504 8,773 730 LONG
CQOF8004002  QUEST DIAGNOSTICS INC 7/20/20160 00 2/13/2014 0-00 4,711 4,475 237 LONG
CQOF8004002  QUEST DIAGNOSTICS INC 7/21/2010000 2/13/2014 0 00 8,140 7,346 794 LONG
CQOF8004002  QUEST DIAGNOSTICS INC 7/20/2010000 2/13/2014 000 3414 3,232 182 LONG
CQOF8004002  CONAGRA FOODS INC 7/1/20080 00 2/20/2014 0 00 37,420 25,791 11,629 LONG
CQOF8004002  CONAGRA FOODS INC 7/1/20080 00 2/21/2014 0 00 39,321 27,273 12,049 LONG
CQOF8004002  DISNEY {(WALT) COMPANY HOLDING 3/11/2013000 2/21/2014 0 00 32,930 23,626 9,304 SHORT
CQOF8004002  MICROSOFT CORP COM 3/11/2013000 2/21/2014 0 00 37,339 27,317 10,021 SHORT
CQOF8004002  OCCIDENTAL PETROLEUM CORPORA 7/1/2008000 2/21/2014 0 00 8,615 8,183 432 LONG
CQOF8004002  OCCIDENTAL PETROLEUM CORPORA 12/19/2013000 2/21/2014 000 9,094 8,828 266 SHORT
CQOF8004002  OCCIDENTAL PETROLEUM CORPORA 12/19/2013000 2/21/2014 000 18,666 18,110 556 SHORT
CQOF8004002  VF CORPORATION COM 3/11/2013000 2/21/2014 0 00 47,256 32,556 14,700 SHORT
CQOF8004002  CONAGRA FOODS INC 7/1/2008 000 2/24/2014 0 00 285 198 87 LONG
CQOF8004002  SOUTHWEST AIRLINES CO 5/30/2013000 2/25/2014 0 00 8,552 5,435 3,117 SHORT
CQOF8004002  APACHE CORPORATION COM 7/1/20080 00 2/26/2014 0 00 6,395 11,343 (4,949} LONG
CQOF8004002  APACHE CORPORATION COM 7/22/2008 000 2/26/2014 0-00 3,597 5,132 (1,535} LONG
CQOF8004002  SOUTHWEST AIRLINES CO 5/28/2013000 2/26/2014 0 00 1,691 1,072 618 SHORT
CQOF8004002  SOUTHWEST AIRLINES CO 5/30/2013000 2/26/2014 0 00 451 286 165 SHORT
CQOF8004002  SOUTHWEST AIRLINES CO 5/30/20130-00 2/26/2014 0-00 18,811 11,943 6,868 SHORT
CQOF8004002  APACHE CORPORATION COM 7/22/2008 0-00 2/27/2014 0 00 38,931 55,878 (16,947) LONG
CQOF8004002  SOUTHWEST AIRLINES CO 5/28/2013000 2/27/2014 0 00 1,465 929 536 SHORT
CQOF8004002  SOUTHWEST AIRLINES CO 5/28/20130-00 2/27/2014 0 00 16,331 10,365 5,966 SHORT
CQOF8004002  APACHE CORPORATION COM 10/7/2008 0-00 2/28/2014 0 00 5,425 5,883 (458) LONG
CQOF8004002  APACHE CORPORATION COM 7/22/2008 000 2/28/2014 0 00 1,596 2,279 {684) LONG
CQOF8004002  APACHE CORPORATION COM 7/22/2008 000 2/28/2014 0 00 2,792 3,991 (1,199) LONG
CQOF8004002  APACHE CORPORATION COM 10/7/2008 000 2/28/2014 0 00 2,952 3,200 {248) LONG
CQOF8004002  CONAGRA FOODS INC 7/1/20080 00 2/28/2014 0 00 5,412 3,755 1,657 LONG
CQOF8004002  SOUTHWEST AIRLINES CO 5/28/2013000 2/28/2014 0 00 1,912 1,215 697 SHORT
CQOF8004002  CONAGRA FOODS INC 7/1/2008000  3/3/2014 0 00 28,262 19,664 8,598 LONG
CQOF8004002  CONAGRA FOODS INC 7/1/2008000  3/4/2014 0 00 9,437 6,522 2,915 LONG
CQOF8004002  SOUTHWEST AIRLINES CO 5/28/2013000  3/4/2014 0 00 2,866 1,787 1,079 SHORT
CQOF8004002  SOUTHWEST AIRLINES CO 5/28/2013000  3/4/2014 0 00 2,751 1,716 1,035 SHORT
CQOF8004002  SOUTHWEST AIRLINES CO 5/28/2013000  3/4/2014 0-00 15,541 9,722 5,820 SHORT
CQOF8004002  SOUTHWEST AIRLINES CO $/31/2013000  3/4/2014 000 14,741 9,203 5,539 SHORT
CQOF8004002  SOUTHWEST AIRLINES CO $/31/2013000  3/4/2014 000 5,384 3,353 2,032 SHORT
CQOF8004002  SOUTHWEST AIRLINES CO $/31/2013000  3/5/2014 000 1,040 642 398 SHORT
CQOF8004002  SOUTHWEST AIRLINES CO 5/24/2013000  3/6/2014 000 1,741 1,069 672 SHORT
CQOF8004002  SOUTHWEST AIRLINES CO $/24/2013000  3/6/2014 000 2,785 1,711 1,074 SHORT
CQOFB004002  SOUTHWEST AIRLINES CO $/31/20130-00  3/6/2014 0-00 34,121 20,973 13,147 SHORT

CQOFB004002  STAPLES INCCOM 9/24/2013000  3/6/2014 0-00 1,721 2,231 (510} SHORT
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CQOF8004002  STAPLES INC COM 9/17/2013000  3/6/2014 0 00 2,868 3,73

CQOF8004002  STAPLES INC COM 9/18/2013000  3/6/2014 0 00 15,488 20,123 {4,634) SHORT
CQOF8004002  STAPLES INC COM 9/17/2013000  3/6/2014 0 00 3,786 4,913 {1,127) SHORT
CQOF8004002  STAPLES INC COM 9/24/2013000  3/6/2014 0 00 6,998 9,087 {2,089) SHORT
CQOF8004002  STAPLES INC COM 9/18/2013000  3/6/2014 0 00 4,188 5,438 {1,251) SHORT
CQOF8004002  SOUTHWEST AIRLINES CO 5/24/2013000  3/7/2014 0 00 21,839 13,474 8,365 SHORT
CQOF8004002  STAPLES INC COM 9/23/2013000  3/7/2014 0 00 4,584 5,903 {1,319) SHORT
CQOF8004002  STAPLES INCCOM 9/24/2013000  3/7/2014 0 00 229 297 {68) SHORT
CQOF8004002  STAPLES INCCOM 9/11/2013000  3/7/2014 0 00 917 1,185 (268} SHORT
CQOF8004002  STAPLES INC COM 9/16/20130 00 3/10/2014 0 00 2,624 3,313 (689) SHORT
CQOF8004002  STAPLES INC COM 9/23/20130 00 3/10/2014 0 00 9,095 11,510 {2,415) SHORT
CQOF8004002  STAPLES INC COM 9/10/20130 00 3/11/2014 0 00 4,319 5,385 {1,066} SHORT
CQOF8004002  STAPLES INC COM 9/16/2013000 3/11/2014 0 00 6,245 7,877 {1,632) SHORT
CQOF8004002  STAPLES INC COM 9/16/20130 00 3/11/2014 0 00 9,805 12,331 {2,526) SHORT
CQOF8004002  STAPLES INCCOM 9/11/20130 00 3/11/2014 0 00 992 1,250 (258) SHORT
CQOF8004002  KNOWLES CORP 3/11/2013000 3/12/2014 06 00 14 12 2 LONG
CQOF8004002  SOUTHWEST AIRLINES CO 5/29/20130 00 3/12/2014 0 00 8,285 4,886 3,399 SHORT
CQOF8004002  SOUTHWEST AIRLINES CO 5/24/2013000 3/12/2014 0 00 4,563 2,709 1,854 SHORT
CQOF8004002  STAPLES INC COM 9/10/2013000 3/12/2014 6 00 1,270 1,601 (330} SHORT
CQOF8004002  STAPLES INC COM 9/10/20130 00 3/12/2014 6 00 6,114 7,714 {1,600} SHORT
CQOF8004002  STAPLES INC COM 9/10/20130 00 3/12/2014 0 00 8,143 10,253 {2,110} SHORT
CQOFB004002  STAPLES INC COM 9/10/20130 00 3/13/2014 0 00 1,089 1,382 (293) SHORT
CQOF8004002  SOUTHWEST AIRLINES CO 7/22/2013000 3/14/2014 0 00 8,651 4,994 3,657 SHORT
CQOF8004002  SOUTHWEST AIRLINES CO 7/18/2013000 3/14/2014 0 00 10,093 5,815 4,278 SHORT
CQOF8004002  SOUTHWEST AIRLINES CO 5/29/2013000 3/14/2014 0 00 2,283 1,345 938 SHORT
CQOF8004002  SOUTHWEST AIRLINES CO 5/29/20130 00 3/14/2014 0 00 3,727 2,195 1,532 SHORT
CQOF8004002  SOUTHWEST AIRLINES CO 7/18/2013000 3/17/2014 0 00 12,606 7,269 5,337 SHORT
CQOF8004002  SOUTHWEST AIRLINES CO 7/18/20130 00 3/18/2014 0 00 9,505 5,469 4,036 SHORT
CQOF8004002  SOUTHWEST AIRLINES CO 7/18/20130 00 3/18/2014 0 00 3,595 2,077 1,518 SHORT
CQOF8004002  STAPLES INCCOM 9/10/20130 00  3/18/2014 0 00 804 1,018 (214) SHORT
CQOF8004002  STAPLES INCCOM 9/10/20130 00 3/24/2014 0 00 10,811 13,525 {2,715) SHORT
CQOF8004002  STAPLES INCCOM 10/9/20130 00 3/24/2014 0 00 407 499 {92) SHORT
CQOF8004002  STAPLES INCCOM 9/10/20130 00 3/24/2014 0 00 1,565 1,963 {398} SHORT
CQOF8004002  STAPLES INC COM 5/10/20130 00 3/24/2014 0 00 9,375 11,853 (2,478} SHORT
CQOF8004002  STAPLES INCCOM 10/9/20130 00 3/24/2014 0 00 174 214 {40) SHORT
CQOF8004002  SOUTHWEST AIRLINES CO 7/18/2013000  4/2/2014000 5,944 3,392 2,552 SHORT
CQOF8004002  SOUTHWEST AIRLINES CO 7/18/2013000  4/3/2014000 2,788 1,592 1,196 SHORT
CQOF8004002  SOUTHWEST AIRLINES CO 7/18/2013000 4/23/2014 0 00 2,066 1,177 889 SHORT
CQOF8004002  SOUTHWEST AIRLINES CO 7/18/2013000 4/23/2014 0 00 1,215 691 524 SHORT
CQOF8004002  SOUTHWEST AIRLINES CO 7/18/2013000 4/24/2014 0 00 23,207 13,197 10,010 SHORT
CQOF8004002  SOUTHWEST AIRLINES CO 7/18/2013000 4/25/2014 0 00 365 207 158 SHORT
CQOF8004002  SOUTHWEST AIRLINES CO 7/18/2013000  5/1/2014 0 00 15,722 8,908 6,815 SHORT
CQOF8004002  SOUTHWEST AIRLINES CO 7/18/2013000  5/1/2014 0 00 2,438 1,375 1,063 SHORT
CQOF8004002  SOUTHWEST AIRLINES CO 7/18/2013000  5/1/2014 0 00 2,559 1,448 1,111 SHORT
CQOF8004002  SOUTHWEST AIRLINES CO 7/22/2013000  5/1/2014 0 00 3,047 1,725 1,322 SHORT
CQOF8004002  SOUTHWEST AIRLINES CO 7/18/2013000  5/1/2014 0 00 8,775 4,975 3,800 SHORT
CQOF8004002  KNOWLES CORP 3/11/2013000 5/13/2014 000 1,213 974 239 LONG
CQOF8004002  KNOWLES CORP 3/11/2013000 5/13/2014 0 00 151 122 30 LONG
CQOF8004002  KNOWLES CORP 3/11/2013000 5/14/2014 0 00 2,571 2,070 501 LONG
CQOF8004002  KNOWLES CORP 3/11/2013000 5/14/2014 0 00 303 243 59 LONG
CQOF8004002  KNOWLES CORP 3/11/20130 00 5/14/2014 0 00 3,479 2,800 679 LONG
CQOF8004002  KNOWLES CORP 7/1/2008 000 5/15/2014 © 00 166 87 79 LONG
CQOF8004002  KNOWLES CORP 3/11/2013000 5/15/2014 0 00 288 231 56 LONG
CQOF8004002  KNOWLES CORP 7/1/20080 00 5/15/2014 0 00 4,388 2,303 2,085 LONG
CQOF8004002  OCCQDENTAL PETROLEUM CORPORA 7/1/2008000 5/16/2014 0 00 33,528 31,822 1,706 LONG
CQOF8004002  KNOWLES CORP 7/1/2008000 5/19/2014 0 00 152 79 72 LONG
CQOF8004002  APACHE CORPORATION COM 11/6/2012000 5/23/2014 0 00 2,261 2,056 205 LONG
CQOF8004002  APACHE CORPORATION COM 11/6/2012000 5/23/2014 0 00 6,781 6,167 614 ‘ LONG
CQOF8004002  APACHE CORPORATION COM 10/7/20080 00  5/23/2014 0 00 6,782 6,486 296 LONG
CQOF8004002  OCCIDENTAL PETROLEUM CORPORA 7/1/2008 000 5/23/2014 0 00 35,932 33,641 2,291 LONG
CQOF8004002  APACHE CORPORATION COM 11/6/2012000 5/27/2014 0 00 6,339 5,755 584 LONG
CQOF8004002  OCCIDENTAL PETROLEUM CORPORA 7/1/2008 000 5/27/2014 0 00 1,937 1,818 119 LONG
CQOF8004002  OCCIDENTAL PETROLEUM CORPORA 7/1/2008 000 5/27/2014 0 00 25,774 24,094 1,680 LONG
CQOF8004002  APACHE CORPORATION COM 3/11/2013000 5/28/2014 0 00 50,609 41,904 8,706 LONG
CQOF8004002  APACHE CORPORATION COM 11/6/2012000 5/28/2014 0 00 20,973 18,911 2,063 LONG
CQOF8004002  APACHE CORPORATION COM 3/11/2013000 5/29/2014 0 00 15,689 12,835 2,854 LONG
CQOF8004002  OCCODENTAL PETROLEUM CORPORA 7/1/20080 00 5/30/2014 0 00 9,451 8,637 814 LONG
CQOF8004002  OCODENTAL PETROLEUM CORPORA 1/23/2014000 5/30/2014 0 00 9,949 8,941 1,008 SHORT
CQOF8004002  OCCIDENTAL PETROLEUM CORPORA 1/23/2014000  6/2/2014 000 12,968 11,623 1,346 SHORT
CQOF8004002  APACHE CORPORATION COM 3/11/2013000  6/6/2014 0 00 9,452 7,550 1,902 LONG
CQOF8004002  APACHE CORPORATION COM 3/11/2013000  6/9/2014 0-00 15,228 12,080 3,148 LONG
CQOF8004002  KNOWLES CORP 7/1/2008 000  6/9/2014 0 00 7413 3,892 3,521 LONG
CQOF8004002  KNOWLES CORP 7/1/2008000  6/9/2014 0 00 21,226 11,151 10,075 LONG

CQOF8004002  APACHE CORPORATION COM 7/14/20090-00  6/10/2014 0-00 33,198 24,848 8,350 LONG
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CQOF8004002  APACHE CORPORATION COM 7/14/2009000 6/11/2014 0-00 9,473 7,099 2,373 LONG
CQOF8004002  GENERAL MILLS INC COM 3/11/2013000 6/13/2014 0 00 26,884 22,708 4,176 LONG
CQOF8004002  GENERAL MILLS INC COM 3/11/2013000 6/16/2014 0 00 13,564 11,469 2,095 LONG
CQOF8004002  GENERAL MILLS INC COM 3/11/2013000 6/17/2014 0 00 7,592 6,423 1,169 LONG
CQOF8004002  GENERAL MILLS INC COM 11/6/2012000 6/17/2014 0 00 7,592 5,594 1,997 LONG
CQOF8004002  GENERAL MILLS INC COM 7/1/2008000 6/17/2014 0 00 7 152 120 LONG
CQOF8004002  GENERAL MILLS INC COM 11/6/2012000 6/17/2014 0 00 9,499 6,993 2,506 LONG
CQOF8004002  MEDTRONIC INC 7/1/2008000 6/23/2014 0 00 58,009 46,594 11,415 LONG
CQOF8004002  MEDTRONIC INC 7/1/2008000 6/23/2014 0 00 8,339 6,693 1,646 LONG
CQOF8004002  AIR PRODUCTS AND CHEMICALS INC 6/16/2010000 6/26/2014 0 00 643 350 293 LONG
CQOF8004002  AIR PRODUCTS AND CHEMICALS INC 5/14/2010000 6/26/2014 0 00 18,649 10,000 8,648 LONG
CQOF8004002  AIR PRODUCTS AND CHEMICALS INC 3/11/2013000 6/26/2014 0 00 14,147 9,738 4,409 LONG
CQOF8004002  AIR PRODUCTS AND CHEMICALS INC 6/16/2010000 6/26/2014 0 00 19,935 10,891 9,043 LONG
CQOF8004002  AIR PRODUCTS AND CHEMICALS INC 5/14/2010000 6/27/2014 0 00 17,868 9,656 8,212 LONG
CQOF8004002  AIR PRODUCTS AND CHEMICALS INC 5/14/2010 000 6/27/2014 0 00 1,914 1,034 881 LONG
CQOF8004002  AIR PRODUCTS AND CHEMICALS INC 5/19/2010000  7/2/2014000 28,968 15,501 13,467 LONG
CQOF8004002  AIR PRODUCTS AND CHEMICALS INC $/20/2010000  7/2/2014000 12,231 6,437 5,794 LONG
CQOF8004002  AIR PRODUCTS AND CHEMICALS INC 5/14/2010000  7/2/2014 000 1,287 689 598 LONG
CQOFB004002  AIR PRODUCTS AND CHEMICALS INC 5/20/2010000  7/3/2014000 30,362 15,922 14,440 LONG
CQOF8004002  GENERAL MILLS INC COM 7/1/2008000 7/14/20140 00 9,567 5,462 4,105 LONG
CQOF2004002  GENERAL MILLS INC COM 7/1/2008000 7/15/2014 0 00 3,448 1,972 1,475 LONG
CQOF8004002  GENERAL MILLS INC COM 7/1/2008000 7/15/2014 0 00 1,592 910 681 LONG
CQOF8004002  GENERAL MILLS INC COM 7/1/2008000 7/16/2014 0 00 18,304 10,469 7,835 LONG
CQOF8004002  GENERAL MILLS INC COM 7/1/2008000 7/16/2014 0 00 14,328 8,193 6,135 LONG
CQOFB004002  GENERAL MILLS INC COM 7/1/2008000 7/17/2014 000 4,246 2,428 1,819 LONG
CQOFB004002  GENERAL MILLS INC COM 7/1/2008000 7/18/2014 000 14,611 8,345 6,266 LONG
CQOF8004002  MC DONALDS CORPORATION COMNM 3/11/2013000  8/4/2014000 15,959 16,781 (823) LONG
CQOF8004002  MC DONALDS CORPORATION COMNM 3/11/2013000  8/4/2014 0-00 28,105 29,614 (1,509) LONG
CQOF8004002  MC DONALDS CORPORATION COMNM 11/6/2012000  8/4/20140 00 20,142 18,931 1,211 LONG
CQOF8004002  MC DONALDS CORPORATION COMM 11/6/2012000  8/8/2014 0 00 8,375 7,925 451 LONG
CQOF8004002  MC DONALDS CORPORATION COMNM 7/1/2008000  8/8/2014 0 00 25,591 15,711 9,880 LONG
CQOF8004002  OCCIDENTAL PEFROLEUM CORPORA 1/23/2014000  9/9/2014 0 00 6,908 6,258 649 SHORT
CQOF8004002  OCCIDENTAL PETROLEUM CORPORA 4/23/2012000  9/9/2014 0 00 26,644 23,710 2,935 LONG
CQOF8004002  GENERAL MILLS INC COM 7/1/2008000 9/22/2014 0 00 12,939 7,738 5,201 LONG
CQOF8004002  GENERAL MILLS INC COM 7/1/2008000 9/23/2014 000 40,120 24,124 15,996 LONG
CQOF8004002  GENERAL MILLS INC COM 7/1/2008000 9/24/2014 0 00 44,277 26,552 17,725 LONG
CQOF8004002  PEPSICO INC 12/19/20130 00 10/14/2014 0 00 21,960 19,159 2,800 SHORT
CQOFBO04002  PEPSICO INC 3/11/2013 000 10/14/2014 000 53,264 43,859 9,405 LONG
CQOF8004002  PEPSICO INC 3/9/20100 00 10/15/2014 0 00 6,409 4,516 1,893 LONG
CQOF8004002  PEPSICO INC 3/11/2013000 10/15/2014 0 00 16,938 14,235 2,703 LONG
CQOFB004002  PEPSICO INC 11/6/2012000 10/15/2014 0 00 18,311 13,906 4,405 LONG
CQOF8004002  PEPSICO INC 3/9/2010000 10/16/2014 0 00 16,740 11,934 4,805 LONG
CQOF8004002  PEPSICO INC 5/4/2009 000 10/20/2014 0 00 10,669 5,674 4,995 LONG
CQOF8004002  PEPSICO INC 3/9/2010 000 10/20/2014 0 00 5,566 3,871 1,696 LONG
CQOF8004002  PEPSICO INC 5/4/2009000 10/21/2014 0 00 35,648 18,748 16,900 LONG
CQOF8004002  PEPSICO INC 3/11/2009 0 00 10/21/2014 0 00 35,634 17,956 17,678 LONG
CQOF8004002  PEPSICO INC 3/11/2009 000 10/21/2014 0 00 35,165 17,719 17,445 LONG
CQOF8004002  PEPSICO INC 5/4/2009000 10/21/2014 0 00 51,106 26,889 24,217 LONG
CQOF8004002  PEPSICO INC 3/11/2009 000 10/21/2014 0 00 18,755 9,482 9,272 LONG
CQOF8005002  FED'L HOME LOAN MTGE CORP GRP 5/6/20080-00 11/1/20130 00 1,716 1,718 2) - {2) LONG
CQOF8005002  FHLMC POOL ES-1220 6/17/2009000 11/1/20130 00 728 735 %] - {7) LONG
CQOF2005002  FHLMC POOL GO-1880 1/19/2012000 11/1/20130 00 4,605 4,835 (230) . (230) LONG
CQOF8005002  FHLMC POOL G1-3240 1/19/2012000 11/1/2013 0 00 4,223 4,435 (212) - (212) LONG
CQOF8005002  FHLMC POOL G1-3562 5/8/2009000 11/1/2013000 1,331 1,342 {10 - (10) LONG
CQOF8005002  FHLMC GOLD G13833 4 5% 5/01/ 7/13/2010000 11/1/2013000 3,917 4,005 (88) - (88) LONG
CQOF8005002  FHLMC GOLD (03920  35% 5/01/ 3/21/2013000 11/1/2013000 498 527 (28) - (28) SHORT
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 9/10/2001000 11/1/20130 00 407 416 (10 - (10) LONG
CQOF8005002 FNMA POOL 0253303 5/10/2000000 11/1/20130 00 213 227 (18) - (14) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 5/14/2002000 11/1/2013000 654 668 (14) - (14) LONG
CQOF8005002 FNMA POOL 0545093 6/6/2001000 11/1/20130 00 127 131 (a) - {4) LONG
CQOF8005002  FNMA POOL 0578715 10/31/2012 000 11/1/20130 00 30 31 (1 - (1) LONG
CQOF8005002  FNMA POOL 0580052 9/19/2001000 11/1/2013000 97 103 (6) . (6) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 5/23/2013000 11/1/2013000 1,684 1,820 (136) - {136) SHORT
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 6/20/2011000 11/1/20130 00 606 655 {49) - (49) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 10/27/2011000 11/1/2013000 534 573 (39) - (39) LONG
CQOF8005002 FNMA POOL 0831592 . 7/16/2012000 11/1/2013000 1,056 1,168 (112) - {112) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 10/20/2009000 11/1/20130 00 3,231 3,492 (261) - (261) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 4/8/2010000 11/1/20130 00 3,918 4,048 (130) - (130) LONG
CQOF8005002 FNMA POOL 0964571 1/7/20100-00 11/1/20130 00 7,327 7,773 (447) - (447) LONG
CQOF8005002  FNMA POOL DAC5849 6/3/2010000 11/1/2013000 5,828 5,943 (115) - (115) LONG
CQOF8005002  FNMA POOL MA0265 5 0% 11/01, 1/7/2010000 11/1/2013 0-00 4,798 4,978 (180) - (180) LONG
CQOF8005002 FNMA POOL OMA0484 7/21/2010000 11/1/2013 0-00 509 525 (16) - (16) LONG
CQOF8005002 FNMA POOL OMA0500 6/22/2012000 11/1/2013000 891 983 (s2) - (92) LONG

CQOF8005002 FNMA POOL OMA0737 4/10/20120-00 11/1/2013 000 5,229 5,655 {425) - (425) LONG
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2013 SCHEDULE D DETAIL

NET

FED WASH  GAIN/LOSS
- SALES GAIN/LOSS SALE WITH LDSS ’
DESCRIPTION ACQUISITION DATE TRADE DATE PROCEEDS  COSTBASIS  AMDUNT DISALLOWED DISALLOWED LONG/SHORT..
CQOFg8005002  GNMA [l POOL DAA1000 5/7/2013000 11/1/20130 00 2,449 2,611 (162) - {162) SHORT
CQOF8005002  GNMA [l POOL OMAOO75 9/25/2012000 11/1/20130 00 1,648 1,764 (116) - {116) LONG
CQOF8005002  FEDERAL HOME LN MTG CORP 1/19/2012 000 11/15/2013000 1,500,000 1,500,000 - - - LONG
CQOF8005002  FEDERAL HOME LN MTG CORP 8/3/20110-00 11/15/2013 0 00 500,000 500,000 - - - LONG
CQOF8005002  FEDERAL HOME LN MTG CORP 2/28/2011 000 11/15/20130 00 750,000 750,000 - - - LONG
CQOF8005002  FED'L HOME LOAN MTGE CORP GRP 5/6/2008 000 12/1/2013 0 00 2,065 2,068 {2} - {2) LONG
CQOF8005002  FHLMC POOL ES-1220 6/17/2009000 12/1/2013000 340 343 (3} - {3) LONG
CQOF8005002  FHLMC POOL GO-1880 1/19/2012000 12/1/2013 000 3,942 4,138 (196) - {196) LONG
CQOF8005002  FHLMC POOL G1-3240 1/19/2012000 12/1/2013 000 3,913 4,108 (195) - {195) LONG
CQOF8005002  FHLMC POOL G1-3562 5/8/2009000 12/1/20130 00 1,447 1,458 (11) - {11) LONG
CQOF8005002  FHLMC GOLD G13833 4 5% 5/01/ 7/13/2010000 12/1/20130 00 3,039 3,107 (68) - {68) LONG
CQOF8005002  FHLMC GOLD C03520 3 5% 5/01/ 3/21/2013000 12/1/2013000 1,394 1,473 (79) - {79) SHORT
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 9/10/2001000 12/1/20130 00 249 255 {6} - {6) LONG
CQOF8005002 FNMA POOL 0253303 5/10/2000000 12/1/20130 00 251 268 (16) - {16) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 5/14/2002000 12/1/20130-00 547 559 (12} - (12) LONG
CQOF8005002 FNMA POOL 0545093 6/6/2001000 12/1/20130 00 120 124 {4) - {4) LONG
CQOF8005002 FNMA POOL 0578715 10/31/2012000 12/1/2013000 33 34 (1) - {1) LONG
CQOF8005002 FNMA POOL 0580052 9/19/2001 000 12/1/20130 00 124 131 {7 - {7) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 5/23/2013000 12/1/20130 00 1,386 1,498 (112) - {112) SHORT
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 6/20/2011000 12/1/20130 00 664 718 (58) - (54} LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 10/27/2011 000 12/1/2013 0 00 592 634 (43) - {43} LONG
CQOF8005002 FNMA POOL 0831592 7/16/2012000 12/1/20130 00 1,254 1,387 (133) - {133) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 10/20/2009000 12/1/20130 00 3,382 3,655 (273) - (273) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 4/8/2010000 12/1/20130 00 775 801 (26) - (26) LONG
CQOF8005002 FNMA POOL 0964571 1/7/2010000 12/1/2013 000 8,132 8,626 (493) - (493) LONG
CQOF8005002  FNMA POOL OACS849 6/3/2010 000 12/1/2013 0 00 312 318 {6) - (6} LONG
CQOF8005002  FNMA POOL MA0265 50% 11/01, 1/7/2010000 12/1/20130 00 4,960 5,145 (185) - (185) LONG
CQOF8005002 FNMA POOL OMA0484 7/21/2010000 12/1/2013000 502 518 (16} - {16) LONG
CQOF8005002 FNMA POOL OMAOS00 6/22/2012000 12/1/20130 00 413 ¢ 456 {42) - (42) LONG
CQOF8005002 FNMA POOL OMA0737 4/10/2012000 12/1/20130 00 2,767 2,991 (224) - (224} LONG
CQOFB8005002  GNMA Il POOL DAA1000 5/7/2013000 12/1/20130 00 2,328 2,482 (153) - (153) SHORT
CQOF8005002  GNMA Il POOL OMA0O75 9/25/20120-00 12/1/20130 00 1,676 1,794 (117) - {117) LONG
CQOF8005002  FED'L HOME LOAN MTGE CORP GRP 5/6/2008000  1/1/2014 0 00 2,147 2,149 (2} LONG
CQOF8005002  FHLMC POOL E9-1220 6/17/2009000  1/1/20140 00 248 250 {2) LONG
CQOF8005002  FHLMC POOL G0-1880 1/19/2012000  1/1/2014 0 00 5,989 6,287 (298) LONG
CQOF8005002  FHLMC POOL G1-3240 1/19/2012000  1/1/2014 0 00 4,141 4,346 (205) LONG
CQOF8005002  FHLMC POOL G1-3562 5/8/2003000  1/1/2014 0 00 1,343 1,353 {10 LONG
CQOF8005002  FHLMC GOLD G13833  4.5% 5/01/ 7/13/2010000  1/1/2014 0-00 3,376 3,452 {75} LONG
CQOFB005002  FHLMC GOLD CD3920 3 5% 5/01/ 3/21/2013000  1/1/2014 0 00 1,531 1,618 (86) SHORT
CQOFB8005002  FEDERAL NAT'L MTGE ASSN POOL 9/10/2001000  1/1/2014000 282 288 (7) LONG
CQOF8005002 FNMA POOL 0253303 5/10/2000000  1/1/2014 0 00 308 328 (20) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 5/14/2002000  1/1/2014 0 00 435 445 {9} LONG
CQOF8005002 FNMA POOL 0545093 6/6/2001000  1/1/20140 00 333 343 (11} LONG
CQOF8005002 FNMA POOL 0578715 10/31/2012000  1/1/2014 0 00 30 31 {1} LONG
CQOF8005002 FNMA POOL 0580052 9/19/2001000  1/1/2014 0 00 86 91 {5} LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL $/23/2013000  1/1/2014 000 1,401 1,514 {113) SHORT
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 6/20/2011000  1/1/2014 000 612 662 (50) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 10/27/2011000  1/1/2014 000 539 577 (38) LONG
CQOF8005002 FNMA POOL 0831592 7/16/2012000  1/1/2014 000 1,091 1,207 {115) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 10/20/2009 000  1/1/2014 000 1,724 1,863 {139) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 4/8/2010000  1/1/2014 000 3,832 3,959 (127) LONG
CQOF8005002 FNMA POOL 0964571 1/7/2010000  1/1/2014 0-00 1,304 1,383 (79) LONG
CQOF8005002 FNMA POOL 0ACS849 6/3/2010000  1/1/2014 0 00 318 324 (6} LONG
CQOF8005002  FNMAPOOL MA0265 5 0% 11/01, 1/7/2010000  1/1/2014 0 00 5,102 5,291 {190) LONG
CQOF8005002 FNMA POOL OMAO484 7/21/2010000  1/1/2014 0-00 555 572 (17) LONG
CQOF8005002 FNMA POOL OMAOQS500 6/22/2012000  1/1/20140 00 1,252 1,381 {128) LONG
CQOF8005002 FNMA POOL OMAQ737 4/10/2012000  1/1/2014 000 1,683 1,819 (136) LONG
CQOF8005002  GNMA [ POOL 0AA1000 S/7/2013000  1/1/2014 0-00 3,198 3,407 (209} SHORT
CQOF8005002  GNMA Il POOL OMAQO075 9/25/2012000  1/1/2014 0 00 1,473 1,575 (103} LONG
CQOF8005002  FED'L HOME LOAN MTGE CORP GRP 5/6/20080-00  2/1/2014 0 00 1,785 1,787 {2) LONG
CQOF8005002  FHLMC POOL ES-1220 6/17/2009000  2/1/2014 0 00 341 344 (3) LONG
CQOF8005002  FHLMC POOL GO0-1880 1/19/2012000  2/1/2014 0 00 4,146 4,352 {206} LONG
CQOF8005002  FHLMC POOL G1-3240 1/19/2012000  2/1/2014 0 00 2,157 2,263 {106} LONG
CQOF8005002  FHLMC POOL G1-3562 5/8/2009000  2/1/2014 0 00 1,698 1,711 (13) LONG
CQOF8005002  FHLMC GOLD G13833  4.5% 5/01/ 7/13/2010000  2/1/2014 0 00 2,851 2,914 {63) LONG
CQOF8005002  FHLMC GOLD C03920  3.5% 5/01/ 3/21/2013000  2/1/2014 0-00 2,730 2,834 {154) SHORT
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 9/10/2001000  2/1/2014 000 207 212 {5) LONG
CQOF8005002 FNMA POOL 0253303 $/10/2000000  2/1/2014 0-00 318 338 (21) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL $/14/2002000  2/1/2014 0-00 458 468 (10) LONG
CQOF8005002 FNMA POOL 0545093 6/6/2001000  2/1/2014 000 110 113 (3) LONG
CQOF8005002 FNMA POOL 0578715 10/31/2012000  2/1/2014 0-00 28 29 (0) LONG
CQOF8005002 FNMA POOL 0580052 9/19/2001000  2/1/2014 0-00 174 184 (10) LONG
CQOFB8005002  FEDERAL NAT'L MTGE ASSN POOL 5/23/2013000  2/1/2014 0 00 1,089 1,176 (87) SHORT

CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 6/20/2011000  2/1/2014 0-00 615 665 (50) LONG
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2013 SCHEDULE D DETAIL _

DESCRIPTION i
FEDERAL NAT'L MTGE ASSN POOL
FNMA POOL 0831592

FEDERAL NAT'L MTGE ASSN POOL
FEDERAL NAT'L MTGE ASSN POOL
FNMA POOL 0964571

FNMA POOL 0ACS849

FNMA POOL MAO265 5 0% 11/01,
FNMA POOL OMA0484

FNMA POOL OMAOS00

FNMA POOL OMA0737

GNMA Il POOL 0AA1000

GNMA 1l POOL OMAO075

FED FARM CREDIT BANK 1 125% 2/2
FED FARM CREDIT BANK 1 125% 2/2
FED FARM CREDIT BANK 1 125% 2/2
FED'L HOME LOAN MTGE CORP GRP
FHLMC POOL E9-1220

FHLMC POOL GO-1880

FHLMC POOL G1-3240

FHLMC POOL G1-3562

FHLMC GOLD G13833 4 5% 5/01/
FHLMC GOLD CD3920 3 5% 5/01/
FEDERAL NAT'L MTGE ASSN POOL
FNMA POOL 0253303

FEDERAL NAT'L MTGE ASSN POOL
FNMA POOL 0545093

FNMA POOL 0578715

FNMA POOL 0580052

FEDERAL NAT'L MTGE ASSN POOL
FEDERAL NAT'L MTGE ASSN POOL
FEDERAL NAT'L MTGE ASSN POOL
FNMA POOL 0831592

FEDERAL NAT'L MTGE ASSN POOL
FEDERAL NAT'L MTGE ASSN POOL
FNMA POOL 0964571

FNMA POOL 0AC5849

FNMA POOL MA0265 5 0% 11/01,
FNMA POOL OMA0484

FNMA POOL OMAO500

FNMA POOL OMA0737

GNMA Il POOL 0AA1000

GNMA Il POOL OMAOD75

FED'L HOME LOAN MTGE CORP GRP
FHLMC POOL £9-1220

FHLMC POOL GO-1880

FHLMC POOL G1-3240

FHLMC POOL G1-3562

FHLMC GOLD G13833 4 5% 5/01/
FHLMC GOLD C03920  3.5% 5/01/
FEDERAL NAT'L MTGE ASSN POOL
FNMA POOL 0253303

FEDERAL NAT'L MTGE ASSN POOL
FNMA POOL 0545093

FNMA POOL 0578715

FNMA POOL 0580052

FEDERAL NAT'L MTGE ASSN POOL
FEDERAL NAT'L MTGE ASSN POOL
FEDERAL NAT'L MTGE ASSN POOL
FNMA POOL 0831592

FEDERAL NAT'L MTGE ASSN POOL
FEDERAL NAT'L MTGE ASSN POOL
FNMA POOL 0964571

FNMA POOL OAC5849

FNMA POOL MAD265 S 0% 11/01,
FNMA POOL OMA0484

FNMA POOL OMA0500

FNMA POOL OMA0737

GNMA It POOL 0AA1000

GNMA Il POOL OMAOO75

FED'L HOME LOAN MTGE CORP GRP
FHLMC POOL £9-1220

FHLMC POOL GO-1880

FHLMC POOL G1-3240

FHLMC POOL G1-3562

ACQUISTTION DATE

10/27/2011 0 00
7/16/2012 0 00
10/20/2009 0 00
4/8/2010 0 00
1/7/2010 0 00
6/3/2010 0-00
1/7/20100 00
7/21/20100 00
6/22/20120 00
4/10/20120 00
5/7/20130 00
9/25/2012 0 00
2/24/20110 00
3/18/2013 0-00
2/25/2011 0 00
5/6/2008 0 00
6/17/2009 0 00
1/19/2012 0 00
1/18/2012 0 00
5/8/2009 0 00
7/13/20100 00
3/21/20130 00
9/10/2001 0-00
5/10/2000 0 00
5/14/2002 0 00
6/6/2001 0 00
10/31/2012 0 00
9/19/2001 0 00
5/23/2013 0 00
6/20/2011 0 00
10/27/20110 00
7/16/2012 0 00
10/20/2009 0 00
4/8/2010 0 00
1/7/20100 00
6/3/2010 0 00
1/7/20100 00
7/21/20100 00
6/22/20120 00
4/10/2012 0 00
5/7/20130 00
9/25/2012 0 00
5/6/2008 0 00
6/17/2008 0 00
1/19/20120 00
1/15/20120 00
5/8/2009 0 00
7/13/2010 0 00
3/21/20130 00
9/10/2001 0 00
5/10/2000 0 00
5/14/2002 0 00
6/6/20010 00
10/31/2012 0-00
9/19/2001 0 00
5/23/2013 0 00
6/20/20110 00
10/27/20110 00
7/16/20120 00
10/20/2009 0 00
4/8/20100 00
1/7/20100 00
6/3/2010 0 00
1/7/20100 00
7/21/20100 00
6/22/20120 00
4/10/2012 0 00
5/7/2013 0-00
9/25/2012 000
5/6/2008 0-00
6/17/2003 0-00
1/19/2012 0-00
1/19/2012 000
5/8/2009 0-00

2/1/2014 0 00
2/1/2014 0 00
2/1/2014 0 00
2/1/2014 0 00
2/1/2014 0 00
2/1/2014 0-00
2/1/2014 0 00
2/1/2014 0 00
2/1/2014 0 00
2/1/2014 0 00
2/1/2014 0 00
2/1/20140 00
2/27/2014 0 00
2/27/2014 0 00
2/27/2014 0 00
3/1/2014 0 00
3/1/2014 0 00
3/1/2014 0 00
3/1/2014 0 00
3/1/2014 0 00
3/1/2014 0 00
3/1/2014 0 00
3/1/2014 0 00
3/1/2014 0 00
3/1/2014 0 060
3/1/2014 0 00
3/1/2014 0 00
3/1/2014 0 00
3/1/2014 0 00
3/1/2014 0 00
3/1/2014 0 00
3/1/2014 0 00
3/1/2014 0 00
3/1/2014 0 00
3/1/2014 0 00
3/1/2014 0 00
3/1/2014 0 00
3/1/2014 0 00
3/1/2014 0 00
3/1/2014 0 00
3/1/2014 0 00
3/1/2014 0 00
4/1/2014 0 00
4/1/20140 00
4/1/20140 00
4/1/2014 0 00
4/1/20140 00
4/1/2014 0 00
4/1/2014 0 00
4/1/2014 0 00
4/1/2014 0-00
4/1/2014 0 00
4/1/2014 0 00
4/1/2014 0-00
4/1/2014 0 00
4/1/2014 0 00
4/1/2014 0-00
4/1/2014 0 00
4/1/2014 0 00
4/1/2014 0 00
4/1/2014 0 00
4/1/20140 00
4/1/20140 00
4/1/20140 00
4/1/20140 00
4/1/20140 00
4/1/2014 0-00
4/1/2014 000
4/1/2014 0 00
5/1/2014 0-00
5/1/2014 0-00
5/1/2014 0-00
5/1/2014 0 00
5/1/2014 0-00

237
8,653
1,080
1,848

300,000

645,000

450,000
1,531

327
2,393
2,819
1,201
2,555

468

236

218

489

115

16
85

993

784

705
1,331
1,699
1,336
1,639

350
4,553
1,351

201
5,357
1,987

12,585
1,417

645
3,067
3,215
1,352
2,746

458

229

249

534

136

29

92
1,025
622
545
25,000

112
3,844
1,485

318
2,017

538
1,099
2,927
1,901
2,091
1,861

313
2,336
3,355
1,451

9,346

1,977
299,737
645,000
449,574
1,533
330
2,512
2,957
1,210
2,611
494
242

499
119
a6
90
1,072
848
752
1,471
1,836
1,380
1,737
357
4721
1,392
222
5,784
2,116
13,453
1,419
651
3,218
3,372
1,362
2,807
483
234
265

141
29
97

1,107
672
580

27,628

121

3,971

1,573
324

2,091
555

1,211

3,159

2,023

2,234

1,863
316

2,451

3,517

1,462

(2)
(3)
(118)
(138)
(9}
(56)
(26)
(6)
(27)
(10)
(4)
(1)
(5)
(80)
(64)
(47)
(140)
(137)
(44)
(98)
(7)
{168)
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CQOF8005002  FHLMC GOLD G13833  4.5% 5/01/ 7/13/2010000  $/1/2014 0-00 2,758 2,819 (60) LONG
CQOF8005002  FHLMC GOLD C03920  3.5% 5/01/ 3/21/2013000  5/1/2014 000 2,081 2,197 (117) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 9/10/2001 000  5/1/2014 0-00 235 240 () LONG
CQOF8005002 FNMA POOL 0253303 5/10/2000000  5/1/2014 0 00 108 115 (W) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 5/14/2002000  5/1/2014 000 747 763 (16) LONG
CQOF8005002 FNMA POOL 0545093 6/6/2001 000  5/1/2014 0-00 108 112 3 LONG
CQOF8005002 FNMA POOL 0578715 10/31/2012000  5/1/2014 000 29 29 (0) LONG
CQOF8005002 FNMA POOL 0580052 9/19/2001000  5/1/2014 0 00 85 90 () LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 5/23/2013000  5/1/20140 00 1,037 1,120 (83) SHORT
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 6/20/2011000  5/1/20140 00 680 735 (s5) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 10/27/2011000  5/1/2014 0 00 602 640 (38) LONG
CQOF8005002 FNMA POOL 0831592 7/16/2012000  5/1/20140 00 1,077 1,190 (213) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 10/20/2009000  5/1/2014 0-00 4,350 4,699 (349) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 4/8/20100-00  5/1/2014 0-00 1,297 1,340 (43) LONG
CQOF8005002 FNMA POOL 0964571 1/7/2010000  5/1/20140 00 5,033 5,330 (298) LONG
CQOF8005002 FNMA POOL 0AC5849 6/3/2010000  5/1/2014 0 00 5,115 5,215 (100) LONG
CQOF8005002  FNMA POOL MAO265 5 0% 11/01, 1/7/2010000  5/1/2014 0 00 5,238 5,429 (191) LONG
CQOF8005002 FNMA POOL OMA0484 7/21/2010000  5/1/2014 000 527 543 (16) LONG
CQOF8005002 FNMA POOL OMAQ500 6/22/2012000  5/1/2014 0 00 816 898 (83) LONG
CQOF8005002 FNMA POOL OMA0737 4/10/2012000  5/1/2014 0 00 1,577 1,701 (124) LONG
CQOF8005002  GNMA [l POOL 0AA1000 5/7/2013000  5/1/2014 0 00 1,398 1,487 (90) SHORT
CQOFB005002  GNMA Il POOL OMAD075 9/25/2012000  5/1/2014 0 00 2,010 2,148 (137) LONG
CQOF8005002  FEDERAL HOME LN BKS DEB 1/19/20120 00 5/22/2014000 708,011 708,350 (339) LONG
CQOF8005002  FED'L HOME LOAN MTGE CORP GRP 5/6/2008000  6/1/2014 0 00 1,889 1,891 (2) LONG
CQOF8005002  FHLMC POOL E9-1220 6/17/2009000  6/1/2014 0 00 196 198 (2) LONG
CQOF8005002  FHLMC POOL GO-1880 1/19/2012000  6/1/20140 00 2,229 2,338 (110) LONG
CQOFB005002  FHLMC POOL G1-3240 1/19/2012000  6/1/20140 00 2,954 3,095 (142) LONG
CQOF8005002  FHLMC POOL G1-3562 5/8/2009000  6/1/2014 0 00 1,568 1,580 (12) LONG
CQOF8005002  FHLMC GOLD G13833 4 5% 5/01/ 7/13/2010000  6/1/2014 0 00 2,658 2,716 (58) LONG
CQOF8005002  FHLMC GOLD €03920 3 5% 5/01/ 3/21/2013000  6/1/2014 0 00 443 468 (25) LONG
CQOF8005002  FEDERAL NAT't MTGE ASSN POOL 9/10/2001000  6/1/2014 0 00 354 362 (8) LONG
CQOF8005002 FNMA POOL 0253303 5/10/2000000  6/1/2014 0 00 108 115 n LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 5/14/2002000  6/1/2014 0 00 603 615 (13) LONG
CQOFB005002 FNMA POOL 0545093 6/6/2001000  6/1/2014 0-00 98 101 (3) LONG
CQOF8005002 FNMA POOL 0578715 10/31/2012000  6/1/2014 0 00 29 29 (0) LONG
CQOF8005002 FNMA POOL 0580052 9/19/2001 000  6/1/2014 0 00 115 121 n LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 5/23/2013000  6/1/2014 0 00 1,120 1,209 (89) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 6/20/2011000  6/1/2014 0 00 628 679 (51) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 10/27/2011000  6/1/2014 0-00 551 585 (34) LONG
CQOF8005002  FNMA POOL 0831592 7/16/2012000  6/1/2014 0-00 1,029 1,137 (108) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 10/20/20090 00  6/1/2014 0-00 98 106 (8) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 4/8/2010000  6/1/20140 00 1,477 1,526 (49) LONG
CQOF8005002 FNMA POOL 0964571 1/7/2010000  6/1/2014 0 00 7,983 8,453 (470) LONG
CQOF8005002 FNMA POOL OACS849 6/3/2010000  6/1/2014 0 00 10,749 10,958 (209) LONG
CQOF8005002  FNMA POOL MAO0265 5 0% 11/01, 1/7/2010000  6/1/2014 0 00 9,268 9,605 (337) LONG
CQOF8005002 FNMA POOL OMA0484 7/21/2010000  6/1/2014 0 00 570 587 (17) LONG
CQOF8005002 FNMA POOL OMAQ500 6/22/2012000  6/1/2014 0 00 1,770 1,950 (180) LONG
CQOF8005002 FNMA POOL OMAO737 4/10/2012000  6/1/2014 0 00 1,359 1,466 (107) LONG
CQOF8005002  GNMA Il POOL DAAL00D 5/7/2013000  6/1/2014 0 00 3,047 3,241 (194) LONG
CQOF8005002  GNMA Il POOL OMAOD75 9/25/2012000  6/1/2014 0 00 1,471 1,571 (100) LONG
CQOF8005002  FED'L HOME LOAN MTGE CORP GRP $/6/2008000  7/1/2014 0 00 1,541 1,542 (2) LONG
CQOF8005002  FHLMC POOL ES-1220 6/17/2009000  7/1/2014 0 00 217 219 (2) LONG
CQOF8005002  FHLMC POOL GO-1880 1/19/2012000  7/1/2014 0-00 6,702 7,031 (329) LONG
CQOF8005002  FHLMC POOL G1-3240 1/19/2012000  7/1/2014 0-00 2,378 2,491 (113) LONG
CQOF8005002  FHLMC POOL G1-3562 5/8/20090-00  7/1/2014 0-00 1,111 1,119 (8) LONG
CQOF8005002  FHLMC GOLD G13833  4.5% 5/01/ 7/13/2010000  7/1/2014 0-00 3,123 3,191 (68) LONG
CQOF8005002  FHLMC GOLD €03920 3 5% 5/01/ 3/21/2013000  7/1/2014000 744 785 (42) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 9/10/2001000  7/1/2014 0-00 179 184 (4) LONG
CQOF8005002 FNMA POOL 0253303 5/10/2000000  7/1/2014 0 00 109 116 n LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 5/14/2002000  7/1/2014 0-00 665 679 (14) LONG
CQOF8005002 FNMA POOL 0545093 6/6/2001000  7/1/2014 0 00 162 167 (5) LONG
CQOF8005002 FNMA POOL 0578715 10/31/2012000  7/1/2014 0 00 29 29 (0) LONG
CQOF8005002 FNMA POOL 0580052 9/19/2001000  7/1/2014 0 00 73 78 (4) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 5/23/2013000  7/1/2014 0 00 1,014 1,095 (80) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 6/20/2011000  7/1/2014 0-00 672 727 (55) LONG
CQOFB005002  FEDERAL NAT'L MTGE ASSN POOL 10/27/2011000  7/1/2014 0-00 608 644 (37) LONG
CQOF8005002 FNMA POOL 0831592 7/16/2012000  7/1/2014 000 47,928 52,934 (5.007) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 10/20/2009000  7/1/2014 0-00 1,390 1,501 (111) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 4/8/2010000  7/1/2014 000 2,563 2,647 (84) LONG
CQOF8005002 FNMA POOL 0964571 1/7/2010000  7/1/2014 0-00 8,210 8,691 (481) LONG
CQOF800S002  FNMA POOL OACS849 6/3/2010000  7/1/2014 0-00 307 313 (6) LONG
CQOF8005002  FNMA POOL MA0265 S 0% 11/01, 1/7/2010000  7/1/20140 00 5,639 5,843 (204) LONG
CQOF8005002 FNMA POOL OMAO484 7/21/2010000  7/1/2014 000 536 552 (16) LONG

CQOF8005002 FNMA POOL OMA0500 6/22/2012000  7/1/2014 000 1,804 1,987 (183) LONG
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CQOF8005002 FNMA POOL OMAO737 4/10/2012000  7/1/2014 0-00 1,217 1312 {95) LONG
CQOF8005002  GNMA Il POOL DAAL000 $/7/2013000  7/1/2014 0 00 1,353 1,439 (86) LONG
CQOF8005002  GNMA Il POOL OMADOT7S 9/25/2012000  7/1/2014 6 00 1,708 1,824 (115) LONG
CQOF8005002  FEDERAL HOME LN BKS DEB 4/7/2011000 7/28/2014000 601,175 600,885 290 LONG
CQOF8005002  FEDERAL HOME LN BKS DEB 2/28/2011000 7/28/2014000 100,196 100,147 49 LONG
CQOF8005002  FEDERAL HOME LN BKS DEB 1/19/2012000 7/28/2014000 300,588 300,649 (62) LONG
CQOF8005002  FED'L HOME LOAN MTGE CORP GRP 5/6/2008000  8/1/2014 0 00 2,002 2,004 2) LONG
CQOF8005002  FHLMC POOL E9-1220 6/17/2008000  8/1/2014 0 00 279 281 (2) LONG
CQOF8005002  FHLMC POOL GO-1880 1/19/2012000  8/1/2014 0 00 4,603 4,828 {225) LONG
CQOF8005002  FHLMC POOL G1-3240 1/19/2012000  8/1/2014 0 00 2,057 2,155 (97) LONG
CQOF8005002  FHLMC POOL G1-3562 5/8/2009000  8/1/2014 0 00 1,200 1,209 {9) LONG
CQOF8005002  FHLMC GOLD G13833 4 5% 5/01/ 7/13/2010000  8/1/2014 0 00 2,921 2,984 (63) LONG
CQOF8005002  FHLMC GOLD C03920 3 5% 5/01/ 3/21/2013000  8/1/2014 0 00 980 1,035 (s5) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 9/10/2001000  8/1/2014 0 00 179 183 (4) LONG
CQOF8005002 FNMA POOL 0253303 5/10/2000000  8/1/2014 0 00 110 117 7 LONG
CQOF8005002  FEDERAL NATL MTGE ASSN POOL 5/14/2002000  8/1/2014 0 00 410 418 (8) LONG
CQOF8005002 FNMA POOL 0545093 6/6/2001000  8/1/2014 0 00 120 124 (4) LONG
CQOF8005002 FNMA POOL 0578715 10/31/2012000  8/1/2014 0 00 29 30 {0) LONG
CQOF8005002 FNMA POOL 0580052 9/19/2001000  8/1/2014 0 00 70 74 (4) LONG
CQOF8005002  FEDERAL NATL MTGE ASSN POOL 5/23/2013000  8/1/2014 0 00 1,004 1,083 (79) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 6/20/2011000  8/1/2014 0 00 2,588 2,798 (210) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 10/27/2011000  8/1/2014 0 00 557 589 (33) LONG
CQOF8005002 FNMA POOL 0831592 7/16/2012000  8/1/2014 000 908 1,003 (95) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 10/20/2009000  8/1/2014 0-00 3,242 3,501 (259) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 4/8/2010000  8/1/2014000 1,533 1,583 {s0) LONG
CQOF8005002 FNMA POOL 0964571 1/7/2010000  8/1/2014 0 00 2,915 3,085 (170) LONG
CQOF8005002 FNMA POOL 0ACS849 6/3/2010000  8/1/2014 0 00 299 304 (6) LONG
CQOF8005002  FNMA POOL MAD265 5 0% 11/01, 1/7/2010000  8/1/2014 0 00 7,073 7,328 (255) LONG
CQOF8005002 FNMA POOL OMAD484 7/21/2010000  8/1/2014 000 546 562 {16) LONG
CQOF8005002 FNMA POOL OMAOS00 6/22/2012000  8/1/2014 0 00 1,062 1,169 (107) LONG
CQOF8005002 FNMA POOL OMAQ737 4/10/2012000  8/1/2014 0 00 1,128 1,215 (87) LONG
CQOF8005002  GNMA Il POOL 0AA1000 5/7/2013000  8/1/2014 000 2,252 2,393 (142) LONG
CQOF8005002  GNMA Il POOL OMAOOT5 9/25/2012000  8/1/2014 0-00 1,521 1,623 (102) LONG
CQOF8005002  FEDERAL HOME LN BKS DEB 2/28/2011000 8/13/2014000 400,000 400,000 - LONG
CQOF8005002  FEDERAL NATL MTG ASSN 1/19/2012000 8/25/2014000 1,006,057 1,007,021 (964) LONG
CQOF8005002  UNITED STATES T-NOTE 2 625% 4/3( 2/26/2014000 8/25/2014 0 00 47,120 47,263 (143) SHORT
CQOF8005002  UNITED STATES T-NOTE 2 625% 4/3( 10/29/2013000 8/25/2014000 413,607 415,997 (2,391) SHORT
CQOF8005002  FED'L HOME LOAN MTGE CORP GRP 5/6/2008000  9/1/2014 000 1,675 1,676 (2) LONG
CQOF8005002  FHLMC POOL E9-1220 6/17/2009000  9/1/2014 0 00 263 265 2 LONG
CQOF8005002  FHLMC POOL GO-1880 1/19/2012000  9/1/2014 0 00 4,928 5,169 (261) LONG
CQOF8005002  FHLMC POOL G1-3240 1/19/2012000  9/1/2014 0 00 2,435 2,549 (115) LONG
CQOF8005002  FHLMC POOL G1-3562 5/8/2009000  9/1/2014 0 00 1,158 1,167 (8) LONG
CQOF8005002  FHLMC GOLD G13833  4.5% 5/01/ 7/13/2010000  9/1/2014 000 2,992 3,056 (64) LONG
CQOF8005002  FHLMC GOLD (03920 3 5% 5/01/ 3/21/2013000  9/1/2014 0 00 506 535 (28) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 9/10/20010-00  9/1/2014 0 00 174 178 (%) LONG
CQOF8005002 FNMA POOL 0253303 5/10/2000000  9/1/2014 0 00 111 118 n LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 5/14/2002000  9/1/2014 0 00 320 326 n LONG
CQOF8005002 FNMA POOL 0545093 6/6/2001000  9/1/2014 0 00 85 88 (€N} LONG
CQOF8005002 FNMA POOL 0578715 10/31/2012000  9/1/2014 0 00 117 118 ) LONG
CQOF8005002 FNMA POOL 0580052 9/19/2001000  9/1/2014 0 00 109 115 (6) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 5/23/2013000  9/1/2014 0 00 995 1,074 {79) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 6/20/2011000  9/1/2014 0 00 617 667 {50) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 10/27/2011000  9/1/2014 0 00 559 591 (32) LONG
CQOF8005002 FNMA POOL 0831592 7/16/2012000  9/1/2014 0 00 913 1,008 (95) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 10/20/2009000  9/1/2014 0 00 1,449 1,564 {115) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 4/8/2010000  9/1/2014 0 00 900 930 (30) LONG
CQOF8005002 FNMA POOL 0964571 1/7/2010000  5/1/2014 0 00 4,183 4,425 (243) LONG
CQOF8005002 FNMA POOL 0ACS849 6/3/2010000  9/1/2014 0 00 318 324 (6) LONG
CQOF8005002  FNMA POOL MAO265 5 0% 11/01, 1/7/2010000  9/1/2014 0 00 2,285 2,367 (82) LONG
CQOF8005002 FNMA POOL OMA0484 7/21/2010000  9/1/2014 0 00 1,888 1,944 (s6) LONG
CQOF8005002 FNMA POOL OMADS00 6/22/2012000  9/1/2014 0 00 289 318 (29) LONG
CQOF8005002 FNMA POOL OMAO737 4/10/2012000  9/1/2014 0-00 3,250 3,500 (250) LONG
CQOF8005002  GNMA il POOL 0AA1000 5/7/2013000  9/1/2014 0 00 3,265 3,469 (204) LONG
CQOFB005002  GNMA Il POOL OMAOO7S 9/25/2012000  9/1/2014 0-00 1,395 1,488 (93) LONG
CQOF8005002  FED'L HOME LOAN MTGE CORP GRP 5/6/2008000 10/1/2014 0 00 1,619 1,620 (2) - LONG
CQOF8005002  FHLMC POOL £9-1220 6/17/2009000 10/1/2014 0 00 243 245 (2) LONG
CQOF8005002  FHLMC POOL GO-1880 1/19/2012000 10/1/2014 0-00 3111 3,263 {152) LONG
CQOF8005002  FHLMC POOL G1-3240 1/19/2012000  10/1/2014 0 00 1,624 1,700 {76 LONG
CQOF8005002  FHLMC POOL G1-3562 $/8/2009000 10/1/2014 0-00 1,297 1,307 (9) LONG
CQOF8005002  FHLMC GOLD G13833  4.5% 5/01/ 7/13/2010000 10/1/2014 0 00 2,295 2,344 (49) LONG
CQOF8005002  FHLMC GOLD C03920  3.5% 5/01/ 3/21/2013000 10/1/2014 0 00 979 1,034 {54) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 9/10/2001000  10/1/2014 000 271 277 (6) LONG
CQOF8005002 FNMA POOL 0253303 5/10/20000:00 10/1/2014 0-00 11 118 W) LONG

CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 5/14/20020-00 10/1/2014 0-00 iz 338 (7) LONG
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CQOF8005002 FNMA POOL 0545093 6/6/2001000 10/1/2014 0 00 86 88 (3) LONG
CQOF8005002 FNMA POOL 0578715 10/31/2012000 10/1/2014 0 00 26 26 (0) LONG
CQOF8005002 FNMA POOL 0580052 9/18/2001 000 10/1/2014 0 00 68 72 {4) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 5/23/2013000 10/1/2014 0 00 990 1,068 (78) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 6/20/2011000 10/1/2014 0 00 674 729 (55) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 10/27/2011 000 10/1/2014 0 00 616 €50 (34) LONG
CQOF8005002 FNMA POOL 0831592 7/16/2012000 10/1/2014 0 00 22,247 24,556 (2,309) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 10/20/2009 0 00 10/1/2014 0-00 2,796 3,018 (222) LONG
CQOF8005002  FEDERAL NAT'L MTGE ASSN POOL 4/8/20100-00 10/1/2014 0-00 1,729 1,786 (57) LONG
CQOF8005002 FNMA POOL 0964571 1/7/2010000 10/1/2014 0 00 1,150 1,217 (66) LONG
CQOF8005002 FNMA POOL DAC5849 6/3/20100 00 10/1/2014 0 00 317 323 {6) LONG
CQOF8005002  FNMA POOL MA0265 5 0% 11/01, 1/7/2010000 10/1/2014 0 00 1,580 1,636 {56} LONG
CQOFB005002 FNMA POOL OMA0484 7/21/2010000 10/1/2034 0 00 5,212 5,365 (153) LONG
CQOF8005002 FNMA POOL OMAO0S00 6/22/20120 00 10/1/2014 0 00 1,321 1,454 (133) LONG
CQOF8005002 FNMA POOL OMAO737 4/10/2012000 10/1/2014 0 00 3,113 3,351 (238) LONG
CQOF8005002  GNMA Il POOL 0AA1000 5/7/2013000 10/1/2014 0 00 1,403 1,490 {(87) LONG
CQOFB005002  GNMA Il POOL OMAOO75 9/25/2012000 10/1/2014 0 00 1,834 1,956 {122) LONG
CQOFB8005002  FED FARM CREDIT BANK 1 625% 11/ 4/27/20110 00 10/14/2014 0 00 400,588 400,013 575 LONG
CQOF8005002  FED FARM CREDIT BANK 1 625% 11/ 7/5/20110 00 10/14/2014 0 00 600,882 600,308 574 LONG
CQOF8005002 U S TREASURY NOTE 0 25% 1/15/ 11/15/20130 00 10/14/2014000 1,000,504 1,000,216 288 SHORT
CQOF8005002  UNITED STATES T-NOTE 2 625% 4/3( 2/26/2014 0 00 10/22/2014 0 00 131,787 131,024 763 SHORT
CQOF8005002  UNITED STATES T-NOTE 2 625% 4/3( 6/26/2014 0 00 10/22/2014 0 00 210,859 209,491 1,368 SHORT
CQOF8005002  UNITED STATES T-NOTE 2 625% 4/3( 12/27/2013 0 00 10/22/2014 0-00 131,787 130,047 1,740 SHORT
CQOFB8006002  CHART INDS INC 5/23/20130 00 11/19/20130 00 7.867 8,115 (248) - (248) SHORT
CQOF8006002  CHART INDS INC 5/23/20130 00 11/15/20130 00 7,231 7,462 {(230) - (230) SHORT
CQOF8006002  EDWARDS LIFESCIENCES CORP 11/28/20120 00 11/1%/20130 00 319 420 (101) - {101) SHORT
CQOF8006002  EDWARDS LIFESCIENCES CORP 1/25/20120 00 11/19/2013 0 00 29,008 35,833 (6,825) - (6,825) LONG
CQOFB006002  ROPER INDS INC NEW 6/23/2006 0 00 11/19/20130 00 29,675 10,526 19,148 - 19,148 LONG
CQOF8006002  AFFILIATED MANAGERS GROUP INC 1/15/20130 00 11/20/20130 00 6,191 4,339 1,852 - 1,852 SHORT
CQOF8006002  ALIGN TECHNOLOGY INC 10/31/20120 00 11/20/20130 00 4,287 3472 815 - 815 LONG
CQOF8006002  AMETEK INC NEW 11/30/2007 0 00 11/20/2013 0 00 4,872 1,998 2,975 - 2,975 LONG
CQOF8006002  AMPHENOL CORP NEW 4/11/2007 0 00 11/20/2013 0 00 6,026 2,386 3,640 - 3,640 LONG
CQOF8006002  ANSYS INC 6/5/2007 0 00 11/20/2013 0 00 5,536 1,806 3,730 - 3,730 LONG
CQOF8006002  BARD C R INCORPORATED 4/11/2007 0 00 11/20/20130 00 2,612 1,550 1,062 - 1,062 LONG
CQOF8006002  BEACON ROOFING SUPPLY INC 5/28/20130 00 11/20/20130 00 2,640 3,138 (498) - (498) SHORT
CQOF8006002  BROWN & BROWN INC 4/30/20130 00 11/20/2013 0 00 3,083 3,049 34 - 34 SHORT
CQOF8006002  CATAMARAN CORP 8/16/20100 00 11/20/2013 0 00 3,245 1,338 1,907 - 1,907 LONG
CQOF8006002  CERNER CORP COM 6/23/2006 0 00 11/20/2013 0 00 7.411 1,254 6,157 - 6,157 LONG
CQOF8006002  CHART INDS INC 4/30/20130 00 11/20/20130 00 7,945 7,588 357 - 357 SHORT
CQOF8006002  CHART INDS INC 5/23/20130 00 11/20/2013 0 00 5,413 5,783 (370) - (370) SHORT
CQOF8006002  CHART INDS INC 3/3/20130 00 11/20/2013 0 00 5,326 5,108 218 - 218 SHORT
CQOF8006002  CHIPOTLE MEXICAN GRILL INC 9/16/20130 00 11/20/20130 00 6,421 5,073 1,348 - 1,348 SHORT
CQOF8006002  CHURCH & DWIGHT CO INCORPORA 9/28/2007 0 00 11/20/2013 0 00 4,754 1,716 3,038 - 3,038 LONG
CQOF8006002  CITRIX SYS INC COM 11/9/2005 0 00 11/20/2013 0-00 2,396 1,142 1,255 B 1,255 LONG
CQOF8006002  COGNIZANT TECHNOLOGY SOLUTIOr 8/9/2005 0 00 11/20/2013 0 00 7,085 1,830 5,255 - 5,255 LONG
CQOF8006002  COMMVAULT 5YS INC 10/23/20130-00 11/20/2013 0 00 2,937 3,334 (397) 397 - SHORT
CQOFB006002  CONCHO RES INC 1/8/20130 00 11/20/2013 0 00 1,576 1,259 317 - 317 SHORT
CQOF8006002  CONCHO RES INC 1/9/20130 00 11/20/20130 00 3,573 2,876 696 - 696 SHORT
CQOF8006002  COPART INC 4/8/20090 00 11/20/20130 00 3,202 1,436 1,766 - 1,766 LONG
CQOFB006002  COSTAR GROUP INC 9/19/20130 00 11/20/20130 00 4,453 4,226 227 - 227 SHORT
CQOF8006002  EAST WEST BANCORP INC 2/22/20130 00 11/20/2013 0 00 5,587 4,081 1,506 - 1,506 SHORT
CQOFB006002  EDWARDS LIFESCIENCES CORP 1/25/20120 00 11/20/2013 000 2,203 2,756 (553) - (553) LONG
CQOF8006002  EDWARDS LIFESCIENCES CORP 2/3/20120 00 11/20/20130 00 38,401 43,575 (5,174) - (5.174) LONG
CQOF8006002  FMC TECHNOLOGIES INC 1/6/20090 00 11/20/2013 0-00 5,610 1,640 3,970 - 3,970 LONG
CQOF8006002  FACTSET RESH SYS INC 13/9/20050 00 11/20/20130 00 2,607 831 1,775 - 1,775 LONG
CQOF8006002  FASTENAL CO COMMON 11/9/2005 0-00 11/20/2013 0-00 3721 1,527 2,194 B 2,194 LONG
CQOF8006002  FISERV INC COM 11/9/2005 0-00 11/20/2013 0-00 5,765 2,354 3,411 B 3,411 LONG
CQOFB8006002  GENESEE & WYO INC 3/24/2011 000 11/20/2013 0-00 3,936 2,288 1,648 - 1,648 LONG
CQOF8006002  HAIN CELESTIAL GROUP INC 10/24/2013 000 11/20/20130 00 3,148 3,184 (36) - (36) SHORT
CQOF8006002  HUNT JB TRANS SVCS INC COM 5/23/20130-00 11/20/2013 0-00 3,921 4,070 (149) - (149) SHORT
CQOF8006002  IHS INC 9/2/20080 00 11/20/20130 00 5,163 2,932 2,231 - 2,231 LONG
CQOF8006002  INTERCONTINENTALEXCHANGE GRO 9/15/20090 00 11/20/2013 0 00 5,718 2,410 3,308 - 3,308 LONG
QQOF8006002  INTUIT INC COM 11/9/2005 0 00 11/20/2013 0 00 5,345 1,759 3,586 - 3,586 LONG
CQOF8006002  LKQ CORP 3/30/2007 0 00 11/20/2013 0 00 8,513 1,433 7,080 - 7,080 LONG
CQOF8006002  MIDDLEBY CORP 10/1/2013 0-00 11/20/2013 0-00 2,287 2,323 {(36) - (36) SHORT
CQOFB8006002  O'REILLY AUTOMOTIVE INC 7/21/2005 000 11/20/2013 0-00 6,590 1,639 4,951 - 4,951 LONG
CQOF8006002  OASIS PETROLEUM INC 8/28/20120-00 11/20/20130 00 287 177 110 - 110 LONG
CQOF8006002  OASIS PETROLEUM INC 2/13/20120 00 11/20/20130 00 9,535 6,041 3,494 - 3,494 LONG
CQOFB006002  OCEANEERING INTERNATIONAL INC 4/30/20130 00 11/20/20130 00 3,922 3,424 497 - 497 SHORT
CQOFB006002  PALL CORPORATION COM 9/16/20130 00 11/20/20130 00 3,501 3,184 317 - 317 SHORT
CQOF8006002  PANERA BREAD CO 11/9/2005 000 11/20/20130 00 4,646 1,653 2,993 - 2,993 LONG
CQOF8006002  PAREXEL INTL CORP 11/6/2012 000 11/20/2013 0 00 3,689 3,035 654 - 654 LONG
CQOF8006002  PERRIGO CO COM 3/2/20120-00 11/20/20130 00 6,286 4,377 1,910 . 1,910 LONG

CQOFB006002  POLARIS INDS INC COM 1/31/2013 000 11/20/2013 0 00 7,219 4,749 2,470 - 2,470 SHORT
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s ACQUISITION DATE 5.5
CQOF8006002  RANGE RES CORP 12/17/2009 0 00

ATE - [ N ; 1
11/20/2013 0 00 3,434 2,156 1,278 - 1,278 LONG

CQOF8006002  RED HAT INC 7/3/20130 00 11/20/20130 00 798 866 (69) - {69) SHORT
CQOF8006002  RED HAT INC $/23/20130 00 11/20/20130 00 4,410 4,646 {236) - (236) SHORT
CQOFB0060302  ROPER INDS INC NEW 6/23/2006 0 00 11/20/20130 00 4,188 1,472 2,716 - 2,716 LONG
CQOFB006002  SIGMA ALDRICH CORP 11/21/2008 0 00 11/20/2013 0 00 3,440 1,444 1,996 - 1,996 LONG
CQOF8006002  SIGNATURE BK NEW YORKN Y 1/19/2011 0 00 11/20/2013 0 00 6,719 3,203 3,516 - 3,516 LONG
CQOF8006002  SIRONA DENTAL SYS INC 6/4/20130 00 11/20/2013 0 00 3,698 3,697 1 - 1 SHORT
CQOF8006002  SMUCKER J M CO 7/18/2011 000 11/20/2013 0 00 4,080 3,054 1,026 - 1,026 LONG
CQOF8006002  STERICYCLE INC 6/10/2005 0 00 11/20/2013 0 00 6,264 1,381 4,882 - 4,882 LONG
CQOF8006002  TRACTOR SUPPLY CO 12/1/2008 0 00 11/20/2013 0 00 8,727 1,090 7,636 - 7,636 LONG
CQOF8006002  TRIMBLE NAV LTD 4/28/20080 00 11/20/2013 0 00 5,149 2,685 2,464 - 2,464 LONG
CQOF8006002  TYLER TECHNOLOGIES INC 10/1/20130 00 11/20/2013 0 00 3,285 2,924 362 - 362 SHORT
CQOF8006002  ULTA SALON COSMETICS & 1/31/20130 00 11/20/2013 0 00 5,828 4,505 1,323 - 1,323 SHORT
CQOF8006002  UNDER ARMOUR INC 9/16/20130 00 11/20/2013 0 00 6,315 5,972 343 - 343 SHORT
CQOF8006002  VARIAN MED SYS INC 11/9/20050 00 11/20/20130 00 5,508 3,502 2,006 - 2,006 LONG
CQOF8006002  WABTEC CORP 5/23/20130 00 11/20/2013 0 00 6,044 4,914 1,130 - 1,130 SHORT
CQOF8006002  FMC TECHNOLOGIES INC 1/6/20090 00 11/21/2013 0 00 30,859 8,899 21,960 - 21,960 LONG
CQOF8006002  FMC TECHNOLOGIES INC 1/6/2009 0 00 11/21/2013 0 00 3,764 1,084 2,680 - 2,680 LONG
CQOF8006002  FMC TECHNOLOGIES INC 1/6/2009 0 00 11/22/2013 0 00 30,559 8,899 21,660 - 21,660 LONG
CQOF8006002  FMC TECHNOLOGIES INC 1/6/2009 0 00 11/25/2013 0 00 21,438 6,332 15,106 - 15,106 LONG
CQOF8006002  OASIS PETROLEUM INC 8/28/2012000 12/9/2013 0 00 7,780 5,315 2,465 - 2,465 LONG
CQOF8006002  ULTA SALON COSMETICS & 1/9/2013000 12/9/2013 0 00 6,593 6,946 (353) - {353) SHORT
CQOF8006002  ULTA SALON COSMETICS & 1/31/2613000 12/9/2013 0 00 1,174 1,273 {99) - {99) SHORT
CQOF8006002  ULTA SALON COSMETICS & 8/28/2012000 12/9/20130 00 1,806 1,890 {84) - {84) LONG
CQOF8006002  ULTA SALON COSMETICS & 1/8/2013000 12/9/2013 0 00 18,604 19,587 (984) - (984) SHORT
CQOF8006002  ULTA SALON COSMETICS & 1/16/2013000 12/9/2013 0 00 7,225 7,709 (484) - (484) SHORT
CQOF8006002  OAS!S PETROLEUM INC 8/28/20120 00 12/10/2013 0 00 13,266 8,858 4,408 . 4,408 LONG
CQOF8006002  PERRIGO CO COM 3/2/20120 00 12/18/2013 0 00 28,779 19,749 9,030 - 9,030 LONG
CQOF8006002  PERRIGO CO COM 10/31/20120 00 12/18/2013 0 00 84,780 52,325 32,455 - 32,455 LONG
CQOF8006002  PERRIGO CO COM 10/31/20120 00 12/18/2013 0 00 47,446 29,963 17,483 . 17,483 LONG
CQOF8006002  PERRIGO CO COM 10/31/20120 00 12/18/2013 0 00 2,333 1,480 853 - 853 LONG
CQOF8006002  TRACTOR SUPPLY CO 12/1/2008 0 00 12/20/2013 0 00 29,673 3,539 26,135 - 26,135 LONG
CQOF8006002  COGNIZANT TECHNOLOGY SOLUTIO! 8/9/2005000  1/2/2014 000 44,607 10,884 33,723 LONG
CQOF8006002  QASIS PETROLEUM INC 8/28/2012000  1/6/2014 0 00 20,291 13,730 6,561 LONG
CQOF8006002  SMUCKER )M CO 7/18/2011000 1/14/2014 C 00 18,144 13,970 4,174 LONG
CQOF8006002  SMUCKER I M CO 7/18/2011000 1/15/2014 0 00 12,911 9,924 2,987 LONG
CQOF8006002  SMUCKER M CO 7/18/2011000 1/16/2014 0 00 5,420 4,199 1,221 LONG
CQOF8006002  ULTA SALON COSMETICS & 8/27/2012000 1/16/2014 0 00 3,223 3,657 (433) LONG
CQOF8006002  ULTA SALON COSMETICS & 8/28/2012000 1/16/2014 0 00 9,009 10,303 (1,294) LONG
CQOF8006002  ULTA SALON COSMETICS & 8/28/2012000 1/16/2014 0 00 24,454 27,979 (3,525) LONG
CQOF8006002  LKQ CORP 3/30/2007000 1/21/2014 0 00 19,925 4,179 15,746 LONG
CQOF8006002  ULTA SALON COSMETICS & 8/27/2012000 1/21/2014 0 00 15,892 18,376 (2,484) LONG
CQOF8006002  ULTA SALON COSMETICS & 4/9/2013000 1/21/2014 0 00 13,379 13,955 {576} SHORT
CQOF8006002  tKQ CORP 3/30/20070 00 1/22/2014 0 00 16,557 3,525 13,032 LONG
CQOF8006002  CERNER CORP COM 6/23/20060 00 1/29/2014 0 00 20,824 3,658 17,166 LONG
CQOF8006002  CITRIX SYS INC COM 11/9/2005000 1/29/2014 0 00 59,981 28,294 31,687 LONG
CQOF8006002  UNDER ARMOUR INC 9/7/2012000 2/7/2014 000 24,930 14,528 10,402 LONG
CQOF8006002  UNDER ARMOUR INC 9/16/2013000  2/7/2014 0 00 11,153 7,711 3,442 SHORT
CQOF8006002  AFFILIATED MANAGERS GROUP INC 8/17/20090 00 2/20/2014 0 00 189 63 126 LONG
CQOF8006002  AFFILIATED MANAGERS GROUP INC 1/15/2013000 2/20/2014 0 00 10,938 8,119 2,819 LONG
CQOF8006002  AFFILIATED MANAGERS GROUP INC 6/23/2006 000  2/20/2014 0 00 29,231 13,139 16,091 LONG
CQOF8006002  ALIGN TECHNOLOGY INC 10/31/20120 00 2/20/2014 0 00 585 472 114 LONG
CQOF8006002  ALIGN TECHNOLOGY INC 10/3/2012000 2/20/2014 0 00 17,767 12,730 5,037 LONG
CQOF8006002  ALIGN TECHNOLOGY INC 10/1/20120 00 2/20/2014 0 00 1,383 988 395 LONG
CQOF8006002  ALIGN TECHNOLOGY INC 10/2/20120 00 2/20/2014 0 00 12,394 8,881 3,513 LONG
CQOF8006002  AMETEK INC NEW 11/22/2013000 2/20/2014 0 00 12,842 12,206 636 SHORT
CQOF8006002  AMETEK INC NEW 4/21/2010000 2/20/2014 0 00 15,087 5,477 9,610 LONG
CQOF8006002  AMETEK INC NEW 11/21/2013000 2/20/2014 0 00 3,654 3,450 205 SHORT
CQOF8006002  AMETEK INC NEW 11/30/2007 0 00  2/20/2014 0 00 5,273 1,978 3,295 LONG
CQOF8006002  AMETEK INC NEW 11/25/2013000 2/20/2014 0 00 7,048 6,709 338 SHORT
CQOF8006002  AMPHENOL CORP NEW 4/11/2007 000 2/20/2014 0 00 41,764 15,863 25,901 LONG
CQOF8006002  AMPHENOL CORP NEW 1/4/2007 0 00  2/20/2014 0 00 1,770 650 1,120 LONG
CQOF8006002  ANSYS INC 6/5/2007000 2/20/2014 0 00 37,396 12,474 24,922 LONG
CQOF8006002  BARD C R INCORPORATED 11/21/2013000  2/20/2014 0-00 3,792 3,761 31 SHORT
CQOF8006002  BARD C R INCORPORATED 11/25/2013000 2/20/2014 0-00 10,674 10,675 (1) SHORT
CQOF8006002  BARD C R INCORPORATED 11/22/2013000 2/20/2014 0 00 12,500 12,433 67 SHORT
CQOF8006002  BEACON ROOFING SUPPLY INC 5/28/2013000 2/20/2014 0-00 4,032 4,477 (4a5) SHORT
CQOF8006002  BEACON ROOFING SUPPLY INC 7/24/2013000 2/20/2014 0-00 7,837 8,692 (854) SHORT
CQOF8006002  BEACON ROOFING SUPPLY INC $/29/2013 000 2/20/2014 0-00 8,591 9,535 (944) SHORT
CQOF8006002  BROWN & BROWN INC 1/31/20140 00  2/20/2014 0 00 24,498 25,900 {1,402) SHORT
CQOF8006002  CATAMARAN CORP 1/13/2014 000  2/20/2014 0 00 13,534 13,227 306 SHORT
CQOF8006002  CATAMARAN CORP 8/16/2010 000 2/20/2014 0 00 5,660 2,103 3,558 LONG
CQOFB006002  CATAMARAN CORP * 1/10/2014 000  2/20/2014 0 00 11,990 11,606 384 SHORT

CQOFB006002  CERNER CORP COM 6/23/2006 000  2/20/2014 0-00 46,181 7,288 38,893 LONG
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CQOFB006002  CHART INDS INC 3/18/2013000 2/20/2014000 14,603 13,172 1,430 T SHORT

CQOF8006002  CHART INDS INC 4/30/2013000 2/20/2014 0 00 10,571 9,840 732 SHORT
CQOF8006002  CHIPOTLE MEXICAN GRILL INC 1/11/2010000 2/20/2014 0 00 20,393 3,536 16,857 LONG
CQOF8006002  CHIPOTLE MEXICAN GRILL INC 9/16/2013000 2/20/2014 0 00 22,597 17,334 5,263 SHORT
CQOF8006002  CHURCH & DWIGHT CO INCORPORA” 9/28/2007 000 2/20/2014 0 00 32,631 11,612 21,019 LONG
CQOF8006002  COGNIZANT TECHNOLOGY SOLUTIOH 8/9/2005000 2/20/2014 0 00 40,259 9,680 30,579 LONG
CQOF8006002  COMMVAULT SYS INC 10/1/2013000 2/20/2014 0 00 2,685 3,450 (765) SHORT
CQOF8006002  COMMVAULT SYS INC 10/23/2013000 2/20/2014 0 00 16,939 21,031 (4,091) SHORT
CQOF8006002  CONCHO RES INC 9/8/2010000 2/20/2014 0 00 26,892 14,911 11,981 LONG
CQOFB006002  CONCHO RES INC 1/8/2013000 2/20/2014 0 00 12,003 8,730 3,274 LONG
CQOF8006002  COPART INC 12/2/20130 00 2/20/2014 0 00 28,784 29,127 (343) SHORT
CQOF8006002  COPART INC 4/8/2009000 2/20/2014 0 00 2,164 923 1,241 LONG
CQOFB006002  COSTAR GROUP INC 9/19/20130 00 2/20/2014 0 00 19,457 18,594 862 SHORT
CQOF8006002  COSTAR GROUP INC 7/26/20130 00  2/20/2014 0 00 10,613 9,433 1,180 - SHORT
CQOF8006002  DSW INC 11/19/2013000 2/20/2014 0 00 9,237 11,546 {2,309} SHORT
CQOF8006002  DSW INC 11/20/20130 00 2/20/2014 0 00 6,010 7,454 (1,444) SHORT
CQOF8006002 DSW INC 8/28/2013000 2/20/2014 0 00 1,484 1,727 {244) SHORT
CQOF8006002  DSWINC 11/19/2013000 2/20/2014 0 00 13,874 17,325 (3,451) SHORT
CQOF8006002  DICKS SPORTING GOODS INC 11/19/20130 00 2/20/2014 0 00 20,704 22,989 (2,284) SHORT
CQOF8006002  DICKS SPORTING GOODS INC 11/20/20130 00  2/20/2014 0 00 7,841 8,529 (688) SHORT
CQOF8006002  DICKS SPORTING GOODS INC 11/9/20050 00 2/20/2014 0 00 14,503 4,635 9,868 LONG
CQOF8006002  EAST WEST BANCORP INC 2/22/2013000 2/20/2014 0 00 23,902 17,509 6,392 SHORT
CQOF8006002  EAST WEST BANCORP INC 1/14/2011000 2/20/2014 0 00 14,415 9,110 5,305 LONG
CQOF8006002  FASTENAL CO COMMON 11/9/2005000 2/20/2014 0 00 23,017 9,714 13,303 LONG
CQOFB006002  FISERV INC COM 11/9/2005000 2/20/2014 0 00 41,415 16,078 25,337 LONG
CQOF8006002  GENESEE & WYOQ INC 3/24/2011000 2/20/2014 000 27,131 15,736 11,395 LONG
CQOF8006002  HAIN CELESTIAL GROUP INC 1/14/2014000 2/20/2014 0 00 1,403 1,546 (143) SHORT
CQOF8006002  HAIN CELESTIAL GROUP INC 1/16/2014 0 00 2/20/2014 0 00 12,892 14,235 {(1,343) SHORT
CQOF8006002  HAIN CELESTIAL GROUP INC 1/15/20140 00 2/20/2014 0 00 16,487 18,341 {1,854) SHORT
CQOF8006002  HUNT JB TRANS SVCS INC COM 5/23/20130 00 2/20/2014 0 00 27,832 25,243 {1,411) SHORT
CQOF8006002  IDEX CORP COM 11/19/2013000 2/20/2014 0 00 17,225 16,616 609 SHORT
CQOF8006002  IDEX CORP COM 11/20/20130 00 2/20/2014 0 00 9,089 8,751 338 SHORT
CQOF8006002  IDEX CORP COM 3/29/20070 00 2/20/2014 0 00 9,456 4,318 5,137 LONG
CQOF8006002  IHS INC 12/2/2008 0 00 2/20/2014 0 00 15,692 4,561 11,131 LONG
CQOF8006002  IHS INC 9/2/2008 0 00  2/20/2014 © 00 21,314 11,601 9,712 LONG
CQOF8006002  INTERCONTINENTALEXCHANGE GRO 9/14/20080 00 2/20/2014 0 00 18,772 7,910 10,862 LONG
CQOFBO06002  INTERCONTINENTALEXCHANGE GRO 9/15/2009000 2/20/2014 0 00 21,092 8,927 12,166 LONG
CQOFB8006002  INTUIT INC COM 11/9/20050 00 2/20/2014 0 00 37,164 12,146 25,018 LONG
CQOF8006002  LKQ CORP 3/30/2007 0-00  2/20/2014 0 00 41,421 7,829 33,592 LONG
CQOFB8006002  MANHATTAN ASSOCS INC 1/30/20140 00 2/20/2014 0 00 2,997 2,926 71 SHORT
CQOF8006002  MANHATTAN ASSOCS INC 1/22/2014000 2/20/2014 0 00 6,165 6,060 106 SHORT
CQOF8006002  MANHATTAN ASSOCS INC 1/23/20140 00 2/20/2014 0 00 10,058 9,806 252 SHORT
CQOF8006002  MICROS SYS INC 11/20/2013000 2/20/2014 0 00 4,747 4,633 114 SHORT
CQOF8006002  MICROS SYS INC 9/26/2007 0 00 2/20/2014 0 00 9,604 5,649 3,955 LONG
CQOF8006002  MICROS SYS INC 11/19/2013000 2/20/2014 0 00 10,543 10,261 281 SHORT
CQOF8006002  MICROS SYS INC 11/19/2013000 2/20/2014 0 00 2,594 2,526 68 SHORT
CQOF8006002  MICROS 5YS INC 11/20/2013000 2/20/2014 0 00 8,224 8,017 208 SHORT
CQOF8006002  MIDDLEBY CORP 1/6/2014 000 2/20/2014 0 00 24,155 23,572 582 SHORT
CQOF8006002  MIDDLEBY CORP 10/1/2013000 2/20/2014 0 00 6,424 5,279 1,145 SHORT
CQOF8006002  O'REILLY AUTOMOTIVE INC 7/21/20050 00 2/20/2014 0 00 55,970 11,284 44,686 LONG
CQOF8006002  OASIS PETROLEUM INC 2/10/20120 00 2/20/2014 0 00 10,276 7,122 3,155 LONG
CQOFBO06002  OASIS PETROLEUM INC 8/28/2012000 2/20/2014 0 00 11,460 8,002 3,458 LONG
CQOFB8006002  OCEANEERING INTERNATIONAL INC 4/30/20130 00 2/20/2014 0 00 16,423 16,284 139 SHORT
CQOFB006002  PALL CORPORATION COM 9/16/2013000 2/20/2014 0 00 25,220 21,842 3,378 SHORT
CQOFB006002  PANERA BREAD CO 11/9/20050 00  2/20/2014 0 00 28,922 9,921 15,001 LONG
CQOF8006002  PAREXEL INTL CORP 1/31/2013000 2/20/2014 0 00 5,591 3,566 2,025 LONG
CQOF8006002  PAREXEL INTL CORP 1/31/2013000 2/20/2014 0-00 11,395 7,248 4,147 LONG
CQOF8006002  PAREXEL INTL CORP 11/6/20120 00  2/20/2014 0 00 14,803 9,480 5,323 LONG
CQOF8006002  POLARIS INDS INC COM 1/31/2013000 2/20/2014 0 00 908 604 303 LONG
CQOF8006002  POLARIS INDS INC COM 2/1/2012000 2/20/2014 0 00 39,808 20,197 19,611 LONG
CQOF8006002  POLARIS INDS INC COM 3/12/2012000 2/20/2014 000 8,169 4,233 3,936 LONG
CQOF8006002  RANGE RES CORP 12/10/20130 00 2/20/2014 0 00 14,927 14,304 623 SHORT
CQOF8006002  RANGE RES CORP 12/17/2009 0 00  2/20/2014 0 00 9,319 5,292 4,027 LONG
CQOF8006002  RANGE RES CORP 12/9/20130-00  2/20/2014 0 00 8,111 7,693 418 SHORT
CQOF8006002  RAYMOND JAMES FINLINC 1/6/2014 000 2/20/2014 0 00 11,906 12,190 (284) SHORT
CQOF8006002  RAYMOND JAMES FINLINC 1/7/2014000 2/20/2014 0 00 11,444 11,757 {313) SHORT
CQOF8006002  RED HAT INC 10/1/2010000 2/20/2014 0 00 7,973 5,609 2,365 LONG
CQOF8006002  RED HAT INC 5/23/2013000 2/20/2014 0-00 29,959 25,259 4,700 SHORT
CQOFBO06002  ROPER INDS INC NEW 6/23/2006000 2/20/2014 0-00 27,362 9,010 18,352 LONG
CQOF8006002  SIGMA ALDRICH CORP 11/21/2008 000  2/20/2014 0-00 25,221 9,709 15,512 LONG
CQOF8006002  SIGNATURE BK NEW YORKN Y 1/19/2011000 2/20/2014 0 00 48,347 19,766 28,581 LONG
CQOF8006002  SIRONA DENTAL SYS INC 6/4/2013000 2/20/2014 000 4,968 5,292 {324) SHORT
CQOF8Q006002  SIRONA DENTAL SYS INC 6/4/2013000 2/20/2014 0 00 18,783 19,947 (1,164} SHORT

CQOF8006002  SMUCKER J M CO 8/8/2011 000 2/20/2014 0 00 18,258 13,239 5,019 LONG
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CQOF8006002
CQOF8006002
CQOF8006002
CQOF8006002
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CQOF8006002
CQOF8006002
CQOF8006002
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CQOF8006002
CQOF8006002
CQOF8006002
CQOF8006002
CQOF8006002
CQOF8006002
CQOF8006002
CQOF8006002
CQOF8006002
CQOF8006002
€QOF8006002
CQOF8006002
CQOF8006002
CQOF8006002
CQOF3006002
CQOF8006002
CQOF8006002
CQOF8006002
CQOF8006002
CQOF8006002
CQOF8006002
CQOF8006002
CQOF8006002
CQOF8006002
CQOF8006002
CQOF8006002
CQOF8006002
CQOF8006002
CQOF8006002
CQOFB8006002
CQOFB006002
CQOF8006002
CQOF8006002
CQOFB006002
CQOF8006002
CQOF8006002
CQOF8006002
CQOF8006002
CQOF8006002
CQOFB8006002
CQOF8006002
CQOF8006002
CQOF8006002
CQOF8006002
CQOF8006002
CQOF8006002
CQOF8006002

DESCRIPTION

SMUCKER ) M CO

STERICYCLE INC

TRACTOR SUPPLY CO

TRIMBLE NAV LTD

TYLER TECHNOLOGIES INC
TYLER TECHNOLOGIES INC
TYLER TECHNOLOGIES INC
ULTIMATE SOFTWARE GROUP INC
UNDER ARMOUR INC

UNDER ARMOUR INC

VARIAN MED SYS INC

WABTEC CORP

WABTEC CORP

WABTEC CORP

PERRIGO CO PLC

FACTSET RESH 5YS INC

HUNT JB TRANS SVCS INC COM
HUNT JB TRANS SVCS INC COM
HUNT JB TRANS SVCS INC COM
ROPER INDS INC NEW
STERICYCLE INC

OASIS PETROLEUM INC
PANERA BREAD CO
AFFILIATED MANAGERS GROUP INC
ALIGN TECHNOLOGY INC
AMETEK INC NEW

AMPHENOL CORP NEW

ANSYS INC

BARD C R INCORPORATED
BEACON ROOFING SUPPLY INC
BROWN & BROWN INC
CATAMARAN CORP

CERNER CORP COM

CHART INDS INC

CHIPOTLE MEXICAN GRILL INC
CHURCH & DWIGHT CO INCORPORA™
COGNIZANT TECHNOLOGY SOLUTIO
COMMVAULT 5YS INC
CONCHO RES INC

COPART INC

COSTAR GROUP INC

COSTAR GROUP INC

DSW INC

DICKS SPORTING GOODS INC
EAST WEST BANCORP INC
FASTENAL CO COMMON
FISERV INC COM

GENESEE & WYO INC

HAIN CELESTIAL GROUP INC
HAIN CELESTIAL GROUP INC
HUNT JB TRANS SVCS INC COM
HUNT B TRANS SVCS INC COM
IDEX CORP COM

IDEXX LABS INC

IHS INC
INTERCONTINENTALEXCHANGE GRO
INTUIT INC COM

LkQ CORP

MANHATTAN ASSOCS INC
MICROS SYS INC

MIDDLEBY CORP

O'REILLY AUTOMOTIVE INC
OCEANEERING INTERNATIONAL INC
PALL CORPORATION COM
PALL CORPORATION COM
PANERA BREAD CO

PAREXEL INTL CORP

POLARIS INDS INC COM
RANGE RES CORP

RAYMOND JAMES FINL INC
RED HAT INC

RED HAT INC

ROPER INDS INC NEW

SIGMA ALDRICH CORP

6/10/2005 0 00
12/1/2008 0 00
4/28/2008 0 00
2/6/2014 0 00
2/7/2014 0 00
2/10/2014 0 00
2/4/2014 0 00
9/7/2012 0 00
10/1/2012 0 00
11/9/2005 0 00
5/23/2013 0 00
2/1/2013 0 00
2/4/2013 0 00
12/19/2013 0 00
11/9/2005 0 00
2/4/20130 00
2/1/20130 00
5/23/2013 0 00
6/23/2006 0 00
6/10/2005 0 00
2/10/2012 0 00
11/9/2005 0 00
8/17/2009 0 00
10/1/2012 0 00
4/21/2010 0 00
1/4/2007 0 00
6/5/2007 0 00
11/21/2013 0 00
7/24/2013 0 00
1/31/2014 0 00
8/16/2010 0 00
6/23/2006 0 00
3/18/2013 0 00
1/11/2010 0 00
9/28/2007 0 00
8/9/2005 0 00
10/23/2013 0 00
9/8/2010 0 00
4/8/2009 0 00
7/25/2013 0 00
7/26/2013 0 00
8/28/2013 0 00
11/9/2005 0 00
1/14/20110 00
11/9/2005 0 00
11/9/2005 0 00
3/24/2011 0 00
1/14/2014 0 00
10/24/2013 0 00
2/4/2013 0 00
1/31/20130 00
3/29/2007 0 00
3/6/2014 0 00
12/2/2008 0 00
9/14/2009 0 00
11/9/2005 0 00
3/30/2007 0 00
3/15/2014 0 00
9/26/2007 0 00
10/1/2013 0 00
7/21/2005 0 00
3/13/2014 0 00
$/1/2013 0 00
9/16/2013 0 00
11/9/2005 0 00
1/31/2013 0 00
2/1/2012 0 00
12/17/2009 0-00
1/6/2014 0-00
6/17/2011 0-00
10/1/2010 000
6/23/2006 0-00
11/21/2008 0 00

2/20/2014 0 00

2/20/2014 0 00
2/20/2014 0 00
2/20/2014 0 00
2/20/2014 0 00
2/20/2014 0 00
2/20/2014 0 00
2/20/2014 0 00
2/20/2014 0 00
2/20/2014 0 00
2/20/2014 0 00
2/20/2014 0 00
2/20/2014 0 00
2/20/2014 0 00
2/20/2014 0 00
2/26/2014 0 00
3/13/2014 0 00
3/13/2014 0 00
3/13/2014 0 00
3/13/2014 0 00
3/13/2014 0 00
3/17/2014 0 00

4/7/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/20140 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0-00
4/30/2014 0-00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0-00
4/30/2014 0-00
4/30/2014 0-00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00
4/30/2014 0 00

1,472
36,186
48,430
42,770
13,626

9,116
10,076
16,326

1,823
47,403
42,412
11,345
12,558
19,909
43,528
56,963

8,258

7,316

652
22,310
16,452
56,306
15,567
10,769

7,900
11,174
12,266

9,053

6,815

4,976

6,343

5,906

9,992

5,046

9,913

8,797

9,954

3,559
11,418

8,398

793

6,184

7,180

9,762
10,129

6,580
11,278

7,230

3,473

4,151

3,201

2,972

9,357

5,304

9,890
10,189

9,859
10,588

5,515

8,628

7,574
14,084

7,651

1,933

4,539

5,151

6,639
13,112

8,680

5,863

8,126

a9

5,122

6,723

1,145
8,157
6,630

18,514

13,132
8,830
9,470

15,869
1,083

25,073

23,948
8,517
7,849

12,421

43,087

19,731
7,713
6,848

678
7,404
3,701

40,210
5,695
3,464
6,004
4,037
4,192
3,255
6,965
5,892
6,792
3,020
1,862
5,899
1,911
3,009
2,504
6,326
5,632
3,428

757
6,131
9,242
3,030
6,315
2,519
4,175
4,129
3,962
4,105
2,842
2,622
4,218
5,321
2,825
4,484
3,157
2,021
7,114
5,454
6,335
2,937
7,274
1,534
3,998
2,082
5,284
6,447
4,753
6,253
6,886

a1
1,650
2,527

327
28,029
41,799
24,255
495
286
606
457
740
22,330
18,465
3,428
4,709
7,488
420
37,232
544
268
{26)
14,906
12,751
16,096
9,872
7,305
1,896
7,137

53
(2,062)
6,732
3,814
4,061
7,103
3,100

(489)
a6
359
350
5,139

(17)
7,065
5,745
6,702
8,567

(1,599}
3,174
1,239
11,148
377
399

3,069
1,356
6,665
3,927
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2013 SCHEDULE D DETAIL

NET
FED WASH:  GAIN/LOSS
SALES GAINJLOSS  SALE . WITHLOSS
DESCRIPTION ACQUISITION DATE TRADEDATE  PROCEEDS COSTBASIS  AMDUNT DISALLDWED DISALLOWED  LONG/SHORY

CQOF8006002  SIGNATURE BK NEW YORKN Y 1/19/2011 000 4/30/2014 0 00 12,141 5,154 6,986 LONG
CQOF8006002  SIRONA DENTAL SYS INC 6/4/2013000 4/30/2014 0 00 6,811 6,577 234 SHORT
CQOF8006002  SMUCKERJM CO 8/8/20110 00 4/30/2014 0 00 4,906 3,630 1,276 LONG
CQOF8006002  STERICYCLE INC 6/10/20050 00 4/30/2014 0 00 8,015 1,798 6,217 LONG
CQOF8006002  TRACTOR SUPPLY CO 12/1/2008 0 00  4/30/2014 0 00 12,906 1,725 11,181 LONG
CQOF8006002  TRIMBLE NAV LTD 4/28/2008000 4/30/2014 0 00 11,216 4,826 6,390 LONG
CQOF8006002  TYLER TECHNOLOGIES INC 2/10/2014000 4/30/2014 0 00 4,878 5411 (533} SHORT
CQOF8006002  TYLER TECHNOLOGIES INC 10/1/2013000 4/30/2014 0-00 2,195 2,392 (197) SHORT
CQOF8006002  ULTIMATE SOFTWARE GROUP INC 2/4/2014000 4/30/2014 0-00 4,793 6,572 (1,779) 1,779 - SHORT
CQOF8006002  UNDER ARMOUR INC 10/1/20120-00  4/30/2014 0 00 11,809 6,779 5,030 LONG
CQOF8006002  VARIAN MED SYS INC 11/9/20050 00 4/30/2014 0 00 10,364 6,200 4,165 LONG
CQOF8006002  VERISK ANALYTICS INC-CLASS A 3/17/2014000 4/30/2014 0 00 5,012 5,318 (305) 305 - SHORT
€QOF8006002  WABTEC CORP 11/30/2012000 4/30/2014 0 00 2,958 1,700 1,258 LONG
CQOF8006302  WABTEC CORP 2/4/2013000 4/30/2014 0 00 8,135 5,255 2,880 LONG
CQOF8006002  PERRIGO CO PLC 12/19/2013000 4/30/2014 0 00 4,032 4,355 (323) SHORT
CQOF8006002  PERRIGO CO PLC 12/19/2013000 4/30/2014 0 00 2,160 2,333 {173) SHORT
CQOF8006002  PERRIGO CO PLC 12/19/20130 00 4/30/2014 0 00 4,320 4,667 {346) SHORT
CQOF8006002  AMETEK INC NEW 4/21/2010000 5/23/2014 0 00 19,374 7,012 12,362 LONG
CQOF8006002  CHIPOTLE MEXICAN GRILL INC 1/11/2010000 5/23/2014 0-00 16,600 3,058 13,542 LONG
CQOF8006002  CONCHO RES INC 9/8/2010000 $/23/2014 0 00 16,093 7,871 8,222 LONG
CQOF8006002  POLARIS INDS INC COM 2/1/2012000 S/23/2014 0 00 5,771 2,960 2,810 LONG
CQOF8006002  POLARIS INDS INC COM 1/24/2012000 S/23/2014 0-00 17,697 8,444 9,253 LONG
CQOF8006002  SIGNATURE BK NEW YORK N Y 1/19/2011000 5/23/2014 0 00 18,654 8,257 10,397 LONG
CQOF8006002  AMETEK INC NEW 4/21/2010000  6/2/2014 0 00 5,662 2,028 3,635 LONG
CQOFB006002  DICKS SPORTING GOODS INC 11/9/2005000  6/2/2014 0 00 *14,643 5,372 9,271 LONG
CQOF8006002  VARIAN MED SYS INC 11/5/2005000  6/2/2014 0 00 5,355 3,076 2,279 LONG
CQOF8006002  WABTEC CORP 11/30/2012000  6/2/2014 0 00 10,095 5,440 4,655 LONG
CQOF8006002  AMETEK INC NEW 4/21/2010000  6/3/2014 0 00 12,538 4,492 8,046 LONG
CQOF8006002  DICKS SPORTING GOODS INC 11/9/2005000  6/3/2014 0 00 18,044 6,666 11,378 LONG
CQOFB006002  VARIAN MED SYS INC 11/9/2005 000  6/3/2014 0 00 7,955 4,591 3,365 LONG
CQOF8006002  WABTEC CORP 11/30/2012000  6/3/2014 0 00 6,605 3,570 3,035 LONG
CQOF8006002  WABTEC CORP 11/29/2012000  6/3/2014 0 00 1,494 804 690 LONG
€QOF8006002  DICKS SPORTING GOODS INC 11/8/20050 00  6/4/2014 0 00 18,058 6,650 11,408 LONG
€QOF8006002  VARIAN MED SYS INC 11/9/2005000  6/4/2014 0 00 5,149 2,982 2,167 LONG
CQOF8006002  DICKS SPORTING GOODS INC 11/9/20050 00  6/5/2014 0 00 23,390 8,501 14,889 LONG
CQOF8006002  DICKS SPORTING GOODS INC 11/9/2005000  6/5/2014 0 00 6,157 2,228 3,929 LONG
CQOF8006002  MICROS SYS INC 9/26/2007 000 6/18/2014 0 00 11,588 5714 5,874 LONG
CQOF8006002  MICROS SYS INC 5/2/2008000 6/18/2014 0 00 12,575 5,634 6,941 LONG
CQOF8006002  MICROS SYS INC 5/2/2008 000 7/14/2014 0 00 9,290 4,041 5,249 LONG
CQOF8006002  MICROS SYS INC 5/2/2008000 7/15/2014 0 00 22,978 10,000 12,978 LONG
CQOF8006002  MICROS SYS INC 5/5/2008000 7/16/2014 0 00 3,863 1,655 2,208 LONG
CQOF8006002  MICROS SYS INC 5/2/2008000 7/16/2014 0 00 14,435 6,283 8,152 LONG
CQOF8006002  MICROS SYS INC 5/5/2008000 7/17/2014 0 00 18,335 7,868 10,467 LONG
CQOF8006002  MICROS SYS INC 5/5/2008 000 7/18/2014 0 00 16,381 7,026 9,355 LONG
CQOF8006002  UNDER ARMOUR INC 10/2/2012000 7/23/2014 0 00 19,519 9,113 10,405 LONG
CQOF8006002  UNDER ARMOUR INC 10/1/2012000 7/23/2014 0 00 4,969 2,354 2,615 LONG
CQOF8006002  UNDER ARMOUR INC 10/2/2012000  9/9/2014 0-00 18,414 7,240 11,174 LONG
CQOF8006002  UNDER ARMOUR INC 10/2/2012000 9/10/2014 0 00 8,451 3,382 5,069 LONG
CQOF8006002  AMETEK INC NEW 4/21/2010000 10/1/2014 0 00 32,864 12,584 20,280 LONG
CQOF8006002  CHART INDS INC 6/17/2014000 10/1/2014 0-00 275 404 (129) SHORT
CQOF8006002  CHART INDS INC 3/18/2013000 10/1/2014 0 00 21,198 31,194 (9,995) LONG
CQOF8006002  SIGMA ALDRICH CORP 11/21/2008 000 10/1/2014 0-00 58,004 15,412 42,593 LONG
CQOF8006002  AMETEK INC NEW 4/21/2010000 10/2/2014 0 00 27,625 10,632 16,993 LONG
CQOF8006002  CHART INDS INC 6/17/2014 000 10/2/2014 0 00 5,212 8,565 (3,353) SHORT
CQOF8006002  CHART INDS INC 4/10/2013000 10/2/2014 0-00 2,950 4,798 {1,847) LONG
CQOF8006002  CHART INDS INC 4/9/2013000 10/2/2014 0-00 4,622 7,505 (2,883) LONG
CQOF8006002  SIGMA ALDRICH CORP 11/21/20080 00 10/2/2014 0-00 34,244 9,132 25,113 LONG
CQOF8006002  AMETEK INC NEW 4/21/2010 000 10/3/2014 000 6,168 2,350 3,818 LONG
CQOF8006002  CHART INDS INC 4/9/2013000 10/3/2014 0-00 2,430 4,072 {1,642) LONG
CQOF8006002  CHART INDS INC 6/16/2014000 10/6/2014 0-00 2,396 3,915 {1,519) SHORT
CQOF8006002  CHART INDS INC 4/9/2013000 10/6/2014 0-00 3,402 5,668 (2,266) LONG
CQOF8006002  CHART INDS INC 6/13/2014 000 10/6/2014 0-00 3,306 5,409 (2,102) SHORT
CQOF8006002  CHART INDS INC 6/16/2014 0 00  10/7/2014 000 939 1,566 (627) SHORT
CQOF8006002  CHART INDS INC 4/29/20130 00 10/7/2014 000 2,113 3,491 {1,378) LONG
CQOF8006002  COMMVAULT 5YS INC 10/23/20130 00 10/24/2014 0-00 7,609 14,277 (6,668) LONG
CQOF8006002  COMMVAULT SYS INC 10/30/20130 00 10/24/2014 000 4,329 7,578 (3,249) SHORT
CQOF8006002  COMMVAULT SYS INC 10/25/2013 0-00 10/24/2014 0-00 5,285 9,080 (3,795) SHORT
CQOF8006002  COMMVAULT SYS INC 10/29/2013 0-00 10/27/2014 0-00 14,997 26,613 (11,617) SHORT
CQOF8008002  JETBLUE AWYS CORP 12/23/2010 0-00 11/14/20130 00 215,924 165,573 50,351 - 50,351 LONG
CQOF8008002  HAVERTY FURNITURE COMPANIES IN 8/22/2005 000 11/18/20130 00 74,954 33,990 40,964 - 40,964 LONG
CQOFg00B002  HAVERTY FURNITURE COMPANIES IN 8/22/2005 000 12/9/20130 00 167,579 72,665 94,914 - 94,914 LONG
CQOF8008002  AURICO GOLD INC 2/6/2013000 1/29/2014 000 2 4 2 SHORT
CQOF8008002  JETBLUE AWYS CORP 12/23/20300-00  2/7/2014 0 00 130,504 99,344 31,160 LONG

CQOF8008002  JETBLUE AWYS CORP 1/21/20110-00  2/7/20140 00 43,501 32,240 11,262 LONG
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NET
FED WASH GAIN/LOSS

CQOF8008002  RADIOSHACK CORP

CQOF8008002  RADIOSHACK CORP

CQOF8008002  JETBLUE AWYS CORP

CQOF8008002  ADVANTAGE OIL & GAS LTD
CQOF8008002  ADVANTAGE OIL & GAS LTD
CQOF8008002  SANMINA CORP

CQOF8008002  OVERSEAS SHIPHOLDING GROUP INC
CQOF8008002  OVERSEAS SHIPHOLDING GROUP INC
CQOF8008002  OVERSEAS SHIPHOLDING GROUP INC
CQOF8008002  OVERSEAS SHIPHOLDING GROUP INC
CQOF8008002  OVERSEAS SHIPHOLDING GROUP INC
CQOF8008002  AERCAP HOLDINGS

CQOF8008002  NORDIC AMERICAN OFFSHORE LTD
CQOF8008002  JETBLUE AWYS CORP

CQOF8008002  RUBY TUESDAY INC

CQOF8008002  NORDIC AMERICAN OFFSHORE LTD
CQOF8009002  ASTRONICSCORPCL B
CQOF8009002  BRIDGELINE DIGITAL INC
CQOF8009002  GETTY RLTY CORP NEW
CQOF8009002  OFFICIAL PAYMENTS HOLDINGS |
CQOF8009002  OFFICIAL PAYMENTS HOLDINGS |
CQOF8009002  OFFICIAL PAYMENTS HOLDINGS |
CQOF8009002  OFFICIAL PAYMENTS HOLDINGS |
CQOF8009002  OFFICIAL PAYMENTS HOLDINGS |
CQOF8009002  OFFICIAL PAYMENTS HOLDINGS |
CQOFB8009002  OFFICIAL PAYMENTS HOLDINGS |
CQOF8009002  OFFICIAL PAYMENTS HOLDINGS |
CQOF8009002  RETAIL OPPORTUNITY INVESTMENT
CQOF8009002  RETAIL OPPORTUNITY INVESTMENT
CQOF8009002  RETAIL OPPORTUNITY INVESTMENT
CQOF8009002  BRIDGELINE DIGITAL INC
CQOF8009002 S & W SEED CO

CQOF8009002 S & W SEED CO

CQOF8009002  BRIDGELINE DIGITAL INC
CQOF8009002  CORE-MARK HLDG CO INC
CQOF8009002  CORE-MARK HLDG CO INC
CQOF8009002  LEAPFROG ENTERPRISES INC
CQOF8009002  LEAPFROG ENTERPRISES INC
CQOF8009002 S & W SEED CO

CQOF8009002 S & W SEED CO

CQOF8009002 S & W SEED CO

CQOF8003002  FLOTEK INDS INC DEL

CQOF8009002  FLOTEK INDS INC DEL

CQOF8009002  CALAMP CORP

CQOF8009002  CALAMP CORP

CQOF8009002  DIGITAL GENERATION INC
CQOF8009002  CALAMP CORP

CQOF8009002  DIGITAL GENERATION INC
CQOF8009002  ACETO CORP

CQOF8003002  ACETO CORP

CQOF8009002  CALAMP CORP

CQOF8009002  CALAMP CORP

CQOF8009002  CALAMP CORP

CQOF8009002  DIGITAL GENERATION INC
CQOF8009002  NANOSPHERE INC

CQOF8009002  SHILOH INDS INC

CQOF8009002  SHILOH INDS INC

CQOF8009002  SHILOH INDS INC

CQOF8009002  SHILOH INDS INC

CQOF8009002  EHEALTHINC

CQOF8009002  SIMMONS 1ST NATL CORP CL A 55 Ps
CQOF8009002  TANDY BRANDS ACCESSORIES INC
CQOF8009002  FRANKLIN WIRELESS CORP
CQOF8009002  FRANKLIN WIRELESS CORP
CQOF8009002  FRANKLIN WIRELESS CORP
CQOF8009002  HANDY & HARMAN LTD
CQOF8009002  HESKA CORPORATION
CQOF8009002  LANDEC CORP

CQOFB8009002  LANDEC CORP

CQOF8009002  LANDEC CORP

CQOF8009002  SIMMONS 1ST NATLCORP CL A S5 P/
CQOFB8009002  STEEL EXCEL INC

CQOF8009002  TILE SHOP HLDGS INC
CQOF8009002  FIRST CMNTY BANCSHARES INC NEV

SALES GAIN/LOSS  SALE WITHLOSS  #
DESCRIPTION ACQUISITION DATE TRADE DATE  PROCEEDS  COST BASIS  AMDUNT DISALLOWED DISALLOWED “LONG/SHORT
4/2/2012000 4/11/2014 0 00 16,325 50,988 (34,663) LONG
5/1/20120-00 4/11/20140 00 20,155 52,427 (32,272) LONG
1/21/20110-00 4/22/2014 0 00 94,227 70,927 23,300 LONG
2/16/2012000 4/28/2014000 113,481 70,868 42,613 LONG
2/16/2012000  4/30/2014 0 00 31,512 18,650 12,862 LONG
11/2/2010000 4/30/2014000 151,422 90,329 61,092 LONG
1/3/2011000 5/19/2014 0 00 4,902 21,557 (16,655) LONG
1/3/2011000 5/21/2014 0 00 5,255 32,336 (27,081) LONG
1/3/2011000 5/22/2014 0 00 2,129 14,371 (12,243) LONG
1/3/2011000 5/28/2014 0 00 6,088 35,929 (29,840) LONG
1/3/2011000 5/29/2014 0 00 12,497 68,265 (55,768) LONG
3/14/2013000 5/30/2014000 122,193 40,365 81,828 LONG
7/23/2014000 8/13/2014 0 00 1,251 1,359 (108) SHORT
1/21/2011000 8/22/2014000 125,513 64,479 61,034 LONG
4/18/2012000 10/9/2014 0 00 48,838 49,601 (763) LONG
7/23/2014 000 10/29/2014 0 00 6 9 3 SHORT
12/31/2012000 11/1/20130 00 20 7 12 12 SHORT
3/8/2011000 11/1/20130 00 709 1,029 (319) (319) LONG
9/25/2012000 11/1/20130 00 2,918 2,751 167 167 LONG
6/22/2011000 11/1/20130 00 830 460 370 370 LONG
6/22/2011000 11/1/20130 00 5,005 2,773 2,232 2,232 LONG
6/24/2011000 11/1/2013 0 00 186 105 81 81 LONG
6/20/2011000 11/1/20130 00 ? a 3 3 LONG
6/20/2011000 11/1/20130 00 43 23 19 19 LONG
6/29/2011000 11/1/2013 0 00 9,886 6,186 3,701 3,701 LONG
6/24/2011000 11/1/2013 0 00 31 17 13 13 LONG
6/29/2011000 11/1/20130 00 2,333 1,459 873 873 LONG
7/19/2012000 11/1/20130 00 3,269 2,690 579 579 LONG
3/19/2012000 11/1/20130 00 15,686 12,637 3,049 3,049 LONG
7/27/2012000 11/1/20130 00 410 330 81 81 LONG
3/8/2011000 11/4/2013 000 424 625 (202) {202} LONG
10/7/2013000 11/4/20130 00 3,055 3,492 (437) {437) SHORT
2/8/2012000 11/4/20130 00 4,932 4,403 528 528 LONG
3/8/2011000 11/5/2013 0 00 648 987 (340) (340) LONG
3/19/2012000 11/5/2013 0-00 6,519 3,833 2,687 2,687 LONG
3/22/2012000 11/5/20130 00 7,711 4,306 3,405 3,405 LONG
11/8/2012000 11/5/20130 00 2,888 3,078 {191) {191) SHORT
5/2/2013000 11/5/20130 00 2,476 2,679 (203) (203) SHORT
6/1/2012000 11/5/20130 00 450 402 ag 48 LONG
2/10/2012000 11/5/20130-00 4,180 3,598 582 582 LONG
2/8/20120-00 11/5/20130-00 4,587 4,439 148 148 LONG
7/3/2012000 11/7/20130 00 64 28 35 35 LONG
7/26/2012000 11/7/20130 00 8,261 3,937 4,324 4,324 LONG
2/14/2013000 11/8/20130 00 2,479 1,018 1,461 1,461 SHORT
5/22/2013000 11/8/20130 00 4,687 2,557 2,130 2,130 SHORT
8/14/2013000 11/8/20130 00 768 809 (a1) (41) SHORT
2/14/2013 000 11/11/20130 00 1,889 768 1,121 1,121 SHORT
8/14/2013000 11/11/20130 00 1,177 1,239 (61) (61) SHORT
9/17/20120 00 11/12/20130 00 1,472 738 735 735 LONG
9/27/2012000 11/12/20130 00 3,212 1,585 1,627 1,627 LONG
2/14/20130 00 11/12/20130 00 5,583 2,211 3,373 3,373 SHORT
9/28/2011 000 11/13/20130 00 3,190 365 2,825 2,825 LONG
2/14/2013000 11/13/20130 00 7,834 3,090 4,745 4,745 SHORT
8/14/20130 00 11/13/20130 00 4,808 5,081 (273) (273) SHORT
9/24/2013000 11/13/20130 00 548 482 66 66 SHORT
3/18/2011 000 11/13/2013 0 00 1,503 887 615 615 LONG
3/29/2011 000 11/13/20130 00 167 98 69 69 LONG
3/15/20110 00 11/13/2013 0 00 631 366 265 265 LONG
3/16/2011 000 11/13/20130 00 2,059 1,195 864 864 LONG
9/20/20130 00 11/14/2013 0 00 7,483 4,867 2,616 2,616 SHORT
11/12/2012000 11/14/2013 0-00 6,032 4,154 1,878 1,878 LONG
7/9/2013000 11/14/2013 0 00 123 240 (117) (117) SHORT
6/23/2011 000 11/15/20130 00 956 1,709 (753) (753) LONG
$/23/2011 000 11/15/20130 00 798 1,515 (717) (717) LONG
$/24/2011 000 11/15/20130 00 221 402 (181) (181) LONG
3/14/2013 000 11/15/20130 00 4,936 3,457 1,478 1,478 SHORT
2/26/20130 00 11/15/20130 00 349 380 (31) (31) SHORT
1/30/20120 00 11/15/20130 00 638 331 307 307 LONG
11/7/20130 00 11/15/2013 0 00 2,758 2,664 90 90 SHORT
1/27/20120 00 11/15/2013 0 00 2,175 1,128 1,047 1,047 LONG
11/12/2012 000 11/15/20130-00 720 496 224 224 LONG
3/8/2011 000 11/15/20130-00 32,695 34,949 (2,255) (2,255) LONG
11/14/2013 000 11/15/2013 0-00 4,498 5,078 (580) (580) SHORT
4/2/20130-00 11/18/20130-00 5,037 4,824 213 213 SHORT
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CQOF8009002  HANDY & HARMAN LTD 3/14/20130 00 11/18/20130 00 1,040 729 312 - 312 SHORT
CQOF8009002  HANDY & HARMAN LTD 11/10/20110 00 11/18/20130 00 1,888 896 992 - 992 LONG
CQOF8009002  HANDY & HARMAN LTD 3/31/2011 0 00 11/18/20130 00 10,580 5,060 5,520 B 5,520 LONG
CQOF8009002  HANDY & HARMAN LTD 3/8/20130 00 11/18/2013 0 00 48 33 15 - 15 SHORT
CQOF8009002  HANDY & HARMAN LTD 10/25/2011 000 11/18/20130 00 3,874 1,886 1,987 - 1,987 LONG
CQOF8009002  HANDY & HARMAN LTD 3/26/2013 000 11/18/20130 00 436 266 170 - 170 SHORT
CQOF8009002  HANDY & HARMAN LTD 3/25/2013 000 11/18/20130 00 4,116 2,540 1,576 - 1,576 SHORT
CQOF8009002  HANDY & HARMAN LTD 3/27/2013 000 11/18/2013 0 00 2,542 1,578 964 - 964 SHORT
CQOF8009002  HANDY & HARMAN LTD 3/14/2013 000 11/18/20130 00 702 491 211 - 211 SHORT
CQOF8009002  HANDY & HARMAN LTD 3/28/2013000 11/18/20130 00 48 30 18 - 18 SHORT
CQOF8009002  HESKA CORPORATION 2/26/20130 00 11/18/20130 00 746 826 {80) - {80) SHORT
CQOF8009002  HESKA CORPORATION 2/27/20130-00 11/18/20130 00 1,461 1,591 (130) - (130) SHORT
CQOF8009002  NATUS MED INC DEL 8/29/2012 000 11/18/20130 00 355 192 163 - 163 LONG
CQOF8009002  OMNICELL INC 2/1/2013000 11/18/2013 0 00 276 208 68 - 68 SHORT
CQOF8009002  OMNICELL INC 2/1/2013000 11/18/2013 0 00 4,555 3,373 1,181 - 1,181 SHORT
CQOF8009002  OMNICELL INC 2/5/2013000 11/18/2013 0 00 3,842 2,887 954 - 954 SHORT
CQOFBO09002  SIMMONS 15T NATL CORP CL A $5 P/ 11/12/20120 00 11/18/2013 000 7,129 4,933 2,196 - 2,196 LONG
CQOF8009002  STATE BANK FINANCIAL CORP 2/4/20130 00 11/18/2013 000 805 794 131 - 11 SHORT
CQOF8009002  DGSE COMPANIES INC 3/1/2011000 11/19/20130 00 838 1,627 (789) - (789) LONG
CQOF8009002  FIRST CMNTY BANCSHARES INC NEV 4/2/2013000 11/19/20130 00 68 65 3 - 3 SHORT
CQOF8009002  SIMMONS 1ST NATL CORP CLA $5 P/ 11/12/20120 00 11/19/20130 00 612 425 187 - 187 LONG
CQOF8009002  STATE BANK FINANCIAL CORP 2/4/20130 00 11/19/2013000 140 138 2 - 2 SHORT
CQOF8009002  ANAREN MICROWAVE INC COM 3/1/20110 00 11/20/2013 0 00 3,593 2,703 890 - 890 LONG
CQOF8009002  ANAREN MICROWAVE INC COM 10/31/20130 00 11/20/2013 ¢ 00 17,688 15,872 1,815 - 1,815 SHORT
CQOF8009002  ANAREN MICROWAVE INC COM 4/27/2011000 11/20/2013 000 12,535 7,702 4,833 - 4,833 LONG
CQOF8009002  FIRST CMNTY BANCSHARES INC NEV 4/2/20130 00 11/20/2013 0 00 1,012 975 37 - 37 SHORT
CQOF8009002  HANDY & HARMAN LTD 11/10/20110 00 11/20/20130 00 1,018 482 536 - 536 LONG
CQOF8009002  HANDY & HARMAN LTD 4/25/2011 000 11/20/2013 0 00 1,940 896 1,043 - 1,043 LONG
CQOF8009002  MERGE HEALTHCARE INC 10/3/2012 000 11/20/2013 0 00 984 1,637 (652) - {652) LONG
CQOF8009002  MERGE HEALTHCARE INC 10/4/20120-00 11/20/20130 00 264 432 (168) - {168) LONG
CQOF8009002  MUSCLE PHARM CORP 8/22/2013000 11/20/20130 00 991 1,336 {(345) - {345) SHORT
CQOF8009002  NATUS MED INC DEL 8/29/2012000 11/20/20130 00 3,155 1,799 1,357 - 1,357 LONG
CQOF8009002  PHOTOMEDEX INC 9/16/20130 00 11/20/2013 0 00 3,891 5,491 {1,600) - {1,600) SHORT
CQOF8009002  ROCKY BRANDS INC 5/4/2011000 11/20/2013 0 00 904 879 24 - 24 LONG
CQOF8009002  ROCKY BRANDS INC 7/24/2013000 11/20/20130 00 490 545 {S5) - (S5) SHORT
CQOF8009002  STATE BANK FINANCIAL CORP 4/25/20130 00 11/20/2013 0 00 2,091 2,103 {12) - (12) SHORT
CQOF8009002  STATE BANK FINANCIAL CORP 2/4/20130 00 11/20/2013 000 918 932 (14) - (14) SHORT
CQOF8009002  STATE BANK FINANCIAL CORP 4/24/20130 00 11/20/2013000 578 582 (4) - (4) SHORT
CQOF8009002  STEEL EXCEL INC 3/8/20110 00 11/20/20130-00 10,462 11,489 (1,027) - {(1,027) LONG
CQOF8009002  UNISYS CORP 9/19/2012 0 00 11/20/20130 00 4,982 4,279 702 - 702 LONG
CQOF8009002  CAMTEK LTD 9/15/20110 00 11/20/2013 0 00 1,030 1,469 (439) - (439) LONG
CQOF8009002  CAMTEKLTD 10/1/2011 000 11/20/20130 00 81 113 (32) - {32) LONG
€QOF8009002  AMERICAN EQUITY INVT LIFE HLDG 1/17/20130-00 11/21/2013 0 00 6,676 3,852 2,824 - 2,824 SHORT
CQOF8009002  ASSOCIATED ESTATES RLTY CORP 9/14/2012 0 00 11/21/20130 00 2,593 2,589 4 - 4 LONG
CQOF8009002  ASTRONICS CORP 12/31/20120 00 11/21/20130 00 4,530 1,791 , 2,739 - 2,739 SHORT
CQOF8009002  BLACK DIAMOND INC $/21/20130-00 11/21/20130 00 1,616 1,102 514 - 514 SHORT
CQOF8009002  BLACK DIAMOND INC 6/18/2013000 11/21/20130 GO 543 374 169 - 169 SHORT
CQOF8009002  BLACK DIAMOND INC 6/19/20130 00 11/21/20130 00 8,741 6,058 2,683 - 2,683 SHORT
CQOF8009002  BROOKLINE BANCORP INC DEL 10/25/20130 00 11/21/20130 00 4,843 4,943 {100) 100 - SHORT
€QOfF8009002  CALAMP CORP 9/28/20110-00 11/21/20130 00 3,768 424 3,343 - 3,343 LONG
CQOF8009002  CHARTER FINANCIAL CORP 10/25/2013000 11/21/20130 00 5,964 6,134 (169) 169 - SHORT
CQOF8009002  CIRCOR INTL INC 5/31/2012 000 11/21/20130 00 4,006 1,739 2,268 - 2,268 LONG
CQOF8009002  CLIFTON SVGS BANCORP INC 10/4/2012 000 11/21/20130 00 241 212 30 - 30 LONG
CQOF8009002  CLIFTON SVGS BANCORP INC 10/3/20120 00 11/21/20130 00 254 222 31 - 31 LONG
CQOF8009002  CLIFTON SVGS BANCORP INC 10/8/2012 0 00 11/21/2013 0 00 1,613 1,427 185 - 185 LONG
CQOF8009002  CLIFTON SVGS BANCORP INC 10/9/2012000 11/21/2013 0 00 2,362 2,089 273 - 273 LONG
CQOF8009002  FIRST CMNTY BANCSHARES INC NEV 4/2/2013000 11/21/2013 000 5,548 5,295 253 - 253 SHORT
CQOF8009002  GRAHAM CORP 10/25/2013 000 11/21/20130 00 6,571 7,231 {660) - (660) SHORT
CQOF8009002  GRAHAM CORP 7/29/2013 000 11/21/2013 0 00 1,975 1,829 146 - 146 SHORT
CQOF8009002  GRAHAM CORP 8/21/2013 000 11/21/2013 000 539 499 39 - 39 SHORT
€QOF8009002  HANDY & HARMAN LTD 4/14/2011 000 11/21/20130 00 3,354 1,518 1,835 - 1,835 LONG
CQOF8009002  HANDY & HARMAN LTD 4/12/2011 000 11/21/20130 00 316 143 173 - 173 LONG
CQOF8009002  HANDY & HARMAN LTD 4/13/2011 000 11/21/20130 00 5,978 2,713 3,265 - 3,265 LONG
CQOF8009002  HANDY & HARMAN LTD 4/25/2011 000 11/21/20130 00 1,652 762 830 - 890 LONG
CQOF8009002  HERITAGE FINL GROUP INC COM 10/29/2013 000 11/21/20130 00 4,243 4,164 79 - 79 SHORT
CQOF8009002  HORACE MANN EDUCATORS CORP N 5/6/20090 00 11/21/2013 000 3,960 1,208 2,752 - 2,752 LONG
CQOF8009002  MERGE HEALTHCARE INC 9/7/2012 000 11/21/2013 0-00 1,125 1,809 (684) - {684) LONG
CQOF8009002  MERGE HEALTHCARE INC 10/4/2012 0-00 11/21/2013 0 00 1,388 2,285 (898) - {898) LONG
CQOF8009002  MERIDIAN INTERSTATE BANCORP Nt 7/30/2013 000 11/21/2013 0 00 6,997 6,491 507 - 507 SHORT
CQOF8009002  MUSCLE PHARM CORP 8/22/2013 0-00 11/21/20130 00 2,096 2,804 (708) - {708) SHORT
CQOF8009002  NEENAH PAPER INC 3/27/2013 000 11/21/2013 0 00 3,622 2,797 825 - 825 SHORT
CQOF8009002  NEENAH PAPER INC 5/20/20130-00 11/21/20130 00 2,149 1,691 459 - 459 SHORT
CQOF8009002  OMNICELL INC 2/1/2013 000 11/21/20130 00 4,475 3,237 1,238 - 1,238 SHORT

CQOF8003002  PREFERRED APARTMENT COMMUNI 11/12/20130 00 11/21/20130 00 5,807 5,758 49 - 49 SHORT
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CQOF8009002  ROCKVILLE FINANCIAL INC 10/28/2013 0 00 11/21/2013 0 00 3,743 3,258 485 - 485 SHORT
CQOF8009002  ROCKVILLE FINANCIAL INC 10/30/20130 00 11/21/20130 00 1,076 936 139 - 139 SHORT
CQOF8009002  ROCKY BRANDS INC 3/18/2011 0 00 11/21/20130 00 459 396 63 - 63 LONG
CQOF8009002  ROCKY BRANDS INC 5/4/20110 00 11/21/20130 00 3,577 3,487 90 - 90 LONG
CQOF8009002  SIMMONS 1ST NATLCORP CL A $5 P/ 11/12/20120 00 11/21/20130 00 13,454 9,370 4,084 - 4,084 LONG
CQOF8009002  STATE BANK FINANCIAL CORP 3/27/2013 000 11/21/20130 00 1,105 1,066 40 B 40 SHORT
CQOFB0O09002  STATE BANK FINANCIAL CORP 4/25/2013000 11/21/2013000 1,616 1,624 (9) - {9) SHORT
CQOFBO09002  STATE BANK FINANCIAL CORP 8/22/20120 00 11/21/20130 00 2,619 2,516 103 - 103 LONG
CQOFB0O09002  STATE BANK FINANCIAL CORP 8/23/20120 00 11/21/2013 000 5,425 5,181 244 - 244 LONG
CQOF8009002  TELLABS INC 7/26/2013 000 11/21/20130 00 1,303 1,176 127 - 127 SHORT
CQOF8009002  TELLABS INC 7/16/20130 00 11/21/20130 00 4,110 3,740 370 - 370 SHORT
CQOF8009002  TELLABS INC 8/19/20130 00 11/21/20130 00 3,296 3,134 161 - 161 SHORT
CQOF8009002  TELLABS INC 8/2/2013 000 11/21/20130 00 73 66 7 B 7 SHORT
CQOF8009002  TELLABS INC 6/25/2013000 11/21/20130 00 4,088 3,419 669 - 669 SHORT
CQOF8009002  TELLABS INC 7/29/2013 000 11/21/2013 0-00 3,269 2,930 339 - 339 SHORT
CQOF8009002  TELLABS INC 7/23/2013 000 11/21/2013 0-00 3,078 2,776 303 - 303 SHORT
CQOF8003002  TELLABS INC 7/22/2013 0 00 11/21/20130-00 4,103 3,700 403 - 403 SHORT
CQOF8009002  TELLABS INC 7/24/2013 000 11/21/2013000 220 198 21 - 21 SHORT
CQOF8009002  UNISYS CORP 9/19/2012 000 11/21/20130C 00 10,768 9,241 1,527 B 1,527 LONG
CQOF8009002  UNIVEST CORP PA 3/7/2011 000 11/21/20130 00 3,077 2,867 211 - 211 LONG
CQOF8009002  CAMTEKLTD 10/1/2011 000 11/21/2013 0 00 1,234 1,691 (457) - (457) LONG
CQOF8009002  BRIDGELINE DIGITAL INC 3/8/2011 000 11/22/20130 00 403 490 (87) - {87) LONG
CQOF8009002  BRIDGELINE DIGITAL INC 6/28/2013 000 11/22/20130 00 255 309 {54) - (54) SHORT
CQOF8009002  MUSCLE PHARM CORP 8/22/2013 000 11/22/20130 00 826 1,104 (278) - (278) SHORT
CQOF8009002  CATO CORP NEWCLA $/12/2013000 11/25/20130 00 8,583 6,740 1,843 - 1,843 SHORT
CQOF8009002  DIAMOND FOODS INC 10/2/20130 00 11/25/20130 00 6,599 5,734 865 - 865 SHORT
CQOF8009002  FIRST CMNTY BANCSHARES INC NEV 4/2/2013 000 11/25/2013000 8,544 8,056 488 - 488 SHORT
CQOF8009002  HANDY & HARMAN LTD 4/14/2011000 11/25/20130 00 3,626 1,617 2,009 - 2,009 LONG
CQOF8009002  MUSCLE PHARM CORP 8/22/2013000 11/25/20130 00 244 320 (76) - (76) SHORT
CQOF8009002  MUSCLE PHARM CORP 9/3/2013000 11/25/20130 00 1,229 1,466 {237) - {237) SHORT
CQOF8009002  MUSCLE PHARM CORP 9/12/2013 0 00 11/25/20130 00 109 128 (19) - {19) SHORT
CQOF8009002  ROCKY BRANDS INC 3/18/20110 00 11/25/20130 00 1,562 1,333 229 - 229 LONG
CQOF8009002  SIMMONS 1ST NATL CORP CLA $5 Py 11/12/20120 00 11/25/2013 0 00 2,292 1,581 711 - 711 LONG
CQOF8003002  STEEL EXCEL INC 3/8/20110 00 11/25/20130 00 20,466 22,073 (1,607) 393 {1,214) LONG
CQOF8009002  STERLING BANCORP/DE 11/13/20130 00 11/25/2013 0 00 4 4 {0} - {0) SHORT
CQOF8009002  UNIVEST CORP PA 3/7/2011000 11/25/20130 00 3,641 3,273 367 - 367 LONG
CQOF8009002  CAMTEK LTD 12/1/2011 000 11/25/20130 00 1,718 963 755 - 755 LONG
CQOF8009002  CAMTEK LTD 1/26/2012 0 00 11/25/20130 00 1,687 884 803 - 803 LONG
CQOF8009002  CAMTEK LTD 10/1/2011 000 11/25/20130 00 1,468 861 606 - 606 LONG
CQOF8009002  CAMTEK LTD 9/30/2011000 11/25/20130 00 1,271 746 525 - 525 LONG
CQOF8009002  CAMTEK LTD 10/4/2011 000 11/25/20130 00 1,709 982 727 - 727 LONG
CQOF8009002  CAMTEK LTD 11/29/20110 00 11/25/20130 00 255 144 111 - 111 LONG
CQOF8009002  CAMTEK LTD 11/26/20110 00 11/25/20130 00 224 126 97 - 97 LONG
CQOF8009002  CAMTEK LTD 11/25/20110 00 11/25/2013 0 00 1,937 1,093 844 - 844 LONG
CQOF8009002  CAMTEK LTD 11/30/2011 000 11/25/20130 00 765 432 333 - 333 LONG
CQOF8009002  CAMTEKLTD 11/23/20110 00 11/25/20130 00 246 139 107 - 107 LONG
CQOF8009002  CAMTEKLTD 11/22/20110 00 11/25/2013 0 00 246 139 107 - 107 LONG
CQOF8009002  CHARTER FINANCIAL CORP 9/25/20130 00 11/26/20130 00 3,185 3,322 (137) - (137) SHORT
CQOF8009002  DIAMOND FOODS INC 10/3/2013000 11/26/20130 00 3,124 2,644 480 - 480 SHORT
CQOF8009002  DIAMOND FOODS INC 10/2/2013 0 00 11/26/20130 00 640 550 89 - 89 SHORT
CQOF8009002  FIRST CMNTY BANCSHARES INC NEV 4/2/2013000 11/26/20130 00 345 325 20 - 20 SHORT
CQOF8009002  HANDY & HARMAN LTD 4/14/2011 000 11/26/20130 00 6,996 3,146 3,849 - 3,849 LONG
CQOF8009002  HANDY & HARMAN LTD 4/14/2011000 11/26/20130 00 989 440 549 - 549 LONG
CQOF8009002  ROCKY BRANDS INC 3/18/2011 000 11/26/20130 00 974 818 156 - 156 LONG
CQOF8009002  SIMMONS 1ST NATL CORP CL A $5 Ps 11/12/2012 000 11/26/20130 00 7,892 5,452 2,440 - 2,440 LONG
CQOF8009002  STATE BANK FINANCIAL CORP 8/23/2012000 11/26/20130 00 1,087 1,023 64 - 64 LONG
CQOF8009002  STATE BANK FINANCQIAL CORP 8/2/2013000 11/26/20130 00 5,402 5,072 330 - 330 SHORT
CQOF8003002  UNIVEST CORP PA 3/7/20110 00 11/26/20130 00 5,620 5,067 553 - 553 LONG
CQOF8009002  CHARTER FINANCIAL CORP 9/25/20130 00 11/27/20130 00 1,264 1,320 {56) - (56) SHORT
CQOFB0O09002  FIRST CMNTY BANCSHARES INC NEV 4/2/2013000 11/27/20130 00 277 260 17 - 17 SHORT
CQOF8009002  FIRST CMNTY BANCSHARES INC NEV 3/28/2013 000 11/27/20130 00 5,634 5,230 404 - 404 SHORT
CQOF8009002  HESKA CORPORATION 11/29/2011 0 00 11/27/20130 00 $,091 4,339 752 - 752 LONG
CQOF8005002  HESKA CORPORATION 2/27/20130 00 11/27/20130 00 724 739 {15) - (15) SHORT
CQOFB009002  HORACE MANN EDUCATORS CORP N 5/6/2009 0 00 11/27/20130 00 2,342 696 1,647 - 1,647 LONG
CQOF8009002  MERIDIAN INTERSTATE BANCORP INt 7/30/2013 000 11/27/20130 00 1,928 1,766 161 - 161 SHORT
CQOF8009002  ROCKY BRANDS INC 3/18/2011000 11/27/20130 00 235 198 37 - 37 LONG
CQOF8009002  SHILOH INDS INC 2/2/2012000 11/27/20130-00 5,765 2,322 3,442 - 3,442 LONG
€QOF8009002  SHILOH INDS INC 3/16/2011 000 11/27/20130 00 2,591 1,195 1,395 - 1,395 LONG
CQOF8009002  SIMMONS 1ST NATL CORP CLA S5 Py 11/12/2012 000 11/27/20130-00 14,501 9,842 4,659 - 4,659 LONG
CQOFB8009002  STATE BANK FINANCIAL CORP 8/2/2013 000 11/27/2013000 837 778 59 - 59 SHORT
CQOF8009002  STATE BANK FINANCIAL CORP 7/30/2013 000 11/27/20130 00 6,293 5,792 502 - 502 SHORT
CQOF8009002  UNIVEST CORP PA 3/7/2011000 11/27/20130 00 5,847 5,160 687 - 687 LONG
CQOF8009002  CHARTER FINANCIAL CORP 9/25/2013 0-00 11/29/20130 00 1,525 1,599 (74) - {74) SHORT

CQOF8009002  CHARTER FINANCIAL CORP 10/25/2013 0-00 11/29/20130 00 a3 a4 {1) - (1) SHORT
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CQOF8009002 v HESKA CORPORATION 11/29/2011000 11/29/20130 00 2,411 329 LONG

CQOFB8009002  MERIDIAN INTERSTATE BANCORP INt 7/30/2013000 11/29/20130 00 2,053 - 164 SHORT
CQOF8009002 ROCKY BRANDS INC 3/18/2011000 11/29/20130 00 684 - 103 LONG

CQOF8009002  CHARTER FINANCIAL CORP 10/22/2013000 12/2/20130 00 320 - {7} SHORT
CQOF8009002  CHARTER FINANCIAL CORP 10/24/2013000 12/2/20130 00 373 - {8) SHORT
CQOF8009002  CHARTER FINANCIAL CORP 4/9/2013000 12/2/2013000 267 - 9 SHORT
CQOFB8009002  CHARTER FINANCIAL CORP 10/25/2013000 12/2/20130 00 2,537 - {79) SHORT
CQOF8009002 HORACE MANN EDUCATORS CORP N 5/6/2009000 12/2/20130 00 6,200 - 4,350 LONG

CQOF8009002  MERIDIAN INTERSTATE BANCORP INt 7/30/2013000 12/2/20130 00 817 - 57 SHORT
CQOF3009002 MERIDIAN INTERSTATE BANCORP iNt 5/16/2013000 12/2/20130 00 508 - 93 SHORT
CQOF8009002  CALAMP CORP 9/28/2011 000 12/3/20130 00 12,012 1,330 - 10,682 LONG

CQOF8009002 LANNETT INC 10/9/2013000 12/3/20130 00 4,484 2,360 - 2,125 SHORT
CQOF8009002 DOVER DOWNS GAMING & ENTMT | 9/24/2013000 12/4/20130 00 7 745 - 26 SHORT
CQOF8009002 LANNETT INC 8/26/2013000 12/4/20130 00 290 122 - 168 SHORT
CQOF8009002 LANNETT INC 10/9/2013000 12/4/20130 00 2,452 1,299 1,152 - 1,152 SHORT
CQOF8009002 LANNETT INC 8/23/2013000 12/4/20130 00 1,258 524 734 - 734 SHORT
CQOF8009002  RIGEL PHARMACEUTICALS INC 9/24/2013000 12/4/20130 00 2,255 3,044 {789) - (789) SHORT
CQOF8009002  TANDY BRANDS ACCESSORIES INC 7/9/2013000 12/4/20130 00 309 466 (157) - {157) SHORT
CQOF8009002  ACETO CORP 9/27/2012000 12/5/20130 00 6,025 2,566 3,458 - 3,458 LONG

CQOF8009002  ACETO CORP 9/7/2012000 12/5/20130 00 1,639 668 971 - 971 LONG

CQOF3009002 DOVER DOWNS GAMING & ENTMT | 9/24/2013000 12/5/20130 00 30 30 1 - 1 SHORT
CQOF8009002  ACETO CORP 9/7/2012000 12/6/20130 00 8,231 3,358 4,873 - 4,873 LONG

CQOF8009002  AMERICAN EQUITY INVT LIFE HLDG 1/18/2013000 12/6/2013 0 00 5,320 2,876 2,444 - 2,444 SHORT
CQOFB009002  AMERICAN EQUITY INVT LIFE HLDG 1/17/2013000 12/6/2013 000 5,123 2,792 2,331 - 2,331 SHORT
CQOF8009002  CALLIDUS SOFTWARE INC 8/2/2013000 12/6/20130 00 7,889 4,744 3,145 . 3,145 SHORT
CQOF8009002 DOVER DOWNS GAMING & ENTMT | 9/24/2013000 12/6/2013000 187 181 6 - 6 SHORT
CQOF8009002 MUSCLE PHARM CORP 9/12/2013000 12/6/20130 00 383 474 {91) - {91) SHORT
CQOF8009002 MUSCLE PHARM CORP 9/13/2013000 12/6/20130 00 391 483 {92) - {92} SHORT
CQOF8003002 REPLIGEN CORP 11/18/20130 00 12/6/20130 00 4,912 5,020 (108) - {108) SHORT
CQOF8009002 REPLIGEN CORP 11/22/2013000 12/6/20130 00 1,983 2,116 {134) - {134) SHORT
CQOF8009002  TANDY BRANDS ACCESSORIES INC 7/9/2013000 12/6/20130 00 96 181 {86} - {86) SHORT
CQOF8009002  AMERICAN EQUITY INVT LIFE HLDG 1/18/2013000 12/9/20130 00 11,124 6,018 5,106 - 5,106 SHORT
CQOFBO09002  CALLIDUS SOFTWARE INC 11/6/2012000 12/9/20130 00 2,260 815 1,445 - 1,445 LONG

CQOF8009002  CALLIDUS SOFTWARE INC 8/2/2013000 12/9/20130 00 1,526 929 598 - 598 SHORT
CQOF8009002 DOVER DOWNS GAMING & ENTMT | 9/24/2013000 12/9/20130 00 509 435 14 - 14 SHORT
CQOF8009002 MUSCLE PHARM CORP 9/13/2013000 12/9/20130 00 101 128 (27) - {27) SHORT
CQOFB009002 REPLIGEN CORP 11/18/2013000 12/9/2013 0 00 1,102 1,176 {74) - {74) SHORT
CQOF8009002 REPLIGEN CORP 11/7/2013000 12/9/2013 0 00 3,809 3,520 289 - 289 SHORT
CQOF8009002 REPLIGEN CORP 10/3/2013000 12/9/20130 00 4,960 4,478 482 - 482 SHORT
CQOF8009002 REPLIGEN CORP 10/22/2013000 12/9/20130 00 4,005 3,370 634 - 634 SHORT
CQOF8009002  ALON USA ENERGY INC 8/23/2013 000 12/10/20130 00 7,133 6,301 832 - 832 SHORT
CQOF8009002  AMERICAN EQUITY INVT LIFE HLDG 1/18/2013 000 12/10/2013 0 00 3,975 2,144 1,831 - 1,831 SHORT
CQOF8009002  AMERICAN EQUITY INVT LIFE HLDG 1/11/2013 000 12/10/2013 0 00 3,999 2,124 1,875 - 1,875 SHORT
CQOF8009002 BRIDGELINE DIGITAL INC 8/15/2013 000 12/10/20130 00 260 266 (6} - {6) SHORT
CQOF8009002 BRIDGELINE DIGITAL INC 6/28/2013 0 00 12/10/20130 00 305 326 {20) - {20) SHORT
CQOF8009002  BRIDGELINE DIGITAL INC 6/26/2013000 12/10/20130 00 112 118 {7) - {7) SHORT
CQOF8009002  DOVER DOWNS GAMING & ENTMT | 9/24/2013000 12/10/20130 00 116 112 3 - 3 SHORT
CQOF8009002  MUSCLE PHARM CORP 9/13/2013000 12/10/20130 00 1,397 1,705 (308) - (308) SHORT
CQOF8009002  TANDY BRANDS ACCESSORIES INC 7/9/20130-00 12/10/2013 0-00 191 a14 {224) - (224) SHORT
CQOF8009002  AMERICAN EQUITY INVT LIFE HLDG 1/11/20130-00 12/11/20130 00 6,353 3,383 2,970 - 2,970 SHORT
CQOFB8009002  CAMBREX CORP 9/20/20130-00 12/11/20130 00 7,587 5,579 2,008 - 2,008 SHORT
CQOF8009002  DOVER DOWNS GAMING & ENTMT I 9/24/2013 000 12/11/20130 00 139 135 4 - 4 SHORT
CQOF8009002  LANNETT INC 8/21/2013000 12/11/2013 0 00 29 13 16 - 16 SHORT
CQOF8009002  LANNETT INC 8/23/2013000 12/11/20130 00 118 54 64 - 64 SHORT
CQOF8009002  LANNETT INC 8/20/2013000 12/11/20130 00 5,567 2,512 3,056 - 3,056 SHORT
CQOF8009002  MUSCLE PHARM CORP 9/13/20130 00 12/11/20130 00 1,173 1,468 (296) B {296) SHORT
CQOF8009002  LANNETT INC 8/21/2013000 12/12/20130 00 3,300 1,568 1,732 - 1,732 SHORT
CQOF8009002  LANNETT INC 8/15/20130 00 12/12/20130 00 5,061 2,360 2,701 - 2,701 SHORT
CQOF8009002  LANNETT INC 8/15/2013000 12/12/20130 00 2,547 1,174 1,373 - 1,373 SHORT
CQOF8009002  DOVER DOWNS GAMING & ENTMT! 9/24/2013000 12/13/20130 00 124 124 1 - 1 SHORT
CQOF8009002  DOVER DOWNS GAMING & ENTMT 9/24/2013 000 12/16/20130 00 207 207 0 - 0 SHORT
CQOF8009002  TANDY BRANDS ACCESSORIES INC 7/9/20130-00 12/16/20130 00 166 429 {263) - (263) SHORT
CQOF8009002  DOVER DOWNS GAMING & ENTMTI 9/27/20130 00 12/17/20130 00 489 484 4 - 4 SHORT
CQOF8009002  DOVER DOWNS GAMING & ENTMTI 9/24/20130 00 12/17/20130 00 346 343 3 - 3 SHORT
CQOF8009002  SIMMONS 1ST NATL CORP CL A $5 P/ 11/12/20120 00 12/17/2013 0-00 13,007 8,756 4,251 - 4,251 LONG

CQOF8009002  SYNALLOY CORP 7/22/2013000 12/17/20130 00 4,060 4,192 (132) - (132) SHORT
CQOFB009002  SYNALLOY CORP 3/1/2011000 12/17/20130 00 11,816 11,224 593 - 593 LONG

CQOFB8009002  TANDY BRANDS ACCESSORIES INC 7/9/2013000 12/17/20130 00 155 414 {259) . (259) SHORT
CQOF8009002  ATRICURE INC 11/22/20130 00 12/18/20130 00 555 510 45 - 45 SHORT
CQOFB009002  ATRICURE INC 10/30/20130 00 12/18/20130 00 1,828 1,527 301 - 301 SHORT
CQOF8009002  CLIFTON SVGS BANCORP INC 11/27/2012 000 12/18/20130 00 199 167 32 - 32 LONG

CQOF8009002  CLIFYON SVGS BANCORP INC 10/3/2012 000 12/18/20130 00 2,246 2,013 233 - 233 LONG

CQOF8009002  CLIFTON SVGS BANCORP INC 9/28/2012000 12/18/20130 00 8,538 7,595 943 - 943 LONG

CQOF8009002  CLIFTON SVGS BANCORP INC 11/28/2012 000 12/18/20130 00 583 491 93 - 93 LONG
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CQOF8009002  DEPOMED INC 10/3/2013 000 12/18/20130 00 4,021 3,254 767 - 767 SHORT
CQOF8009002  INTERNAP NETWORK SVCS CORP 7/30/2013000 12/18/20130 00 782 925 (144) - {144) SHORT
CQOF8009002  INTERNAP NETWORK SVCS CORP 7/23/2013000 12/18/20130 00 846 1,038 (192) - (192) SHORT
CQOF8009002  INTERNAP NETWORK SVCS CORP 7/24/2013000 12/18/20130 00 2,744 3,360 (617) - (617) SHORT
CQOFB009002  POZEN INC 9/24/2013000 12/18/20130 00 4,197 2,631 1,566 - 1,566 SHORT
CQOF8009002  SIMMONS 1ST NATL CORP CL A $5 P/ 11/12/2012 000 12/18/2013 000 3,946 2,643 1,303 - 1,303 LONG

CQOF8009002  TANDY BRANDS ACCESSORIES INC 7/9/20130 00 12/18/2013 000 79 171 (92) - (92) SHORT
CQOF8009002  ALICO INC 12/2/2013 000 12/19/20130 00 535 545 (10} - {10) SHORT
CQOF8009002  ALICO INC 12/3/20130-00 12/19/20130 00 955 974 (18) - {18) SHORT
CQOF8009002  CARBONITE INC 11/15/2013 000 12/19/20130 00 1,352 1,450 (98) - (98) SHORT
CQOF8009002  CARBONITE INC 11/14/20130 00 12/19/20130 00 1,732 1,762 (30) - (30) SHORT
CQOF8009002  POZEN INC 9/24/2013 000 12/19/20130 00 567 361 206 - 206 SHORT
CQOF8009002  POZEN INC 9/27/20130 00 12/19/20130 00 4,718 2,976 1,742 - 1,742 SHORT
CQOF8009002  TANDY BRANDS ACCESSORIES INC 7/9/20130 00 12/19/2013000 249 616 {367) - (367) SHORT
CQOF8009002  EXCEL TRUST INC 6/14/2013 0-00 12/20/2013 0-00 8,732 10,208 (1,476} - (1,476) SHORT
CQOF8009002  HEALTH INSURANCE INNOVATIO-A 11/13/2013 0 00 12/20/2013 0 00 370 432 (63) - (63) SHORT
CQOF8009002  JAMBAINC 1/23/20130-00 12/20/2013 0 00 1,355 1,511 (155) - (155) SHORT
CQOF8009002  JAMBAINC 1/25/20130 00 12/20/2013 000 3,837 4,227 (391) - (391) SHORT
CQOF8009002  JAMBAINC 5/25/2012 000 12/20/2013 0 00 3,611 3,591 19 - 19 LONG

CQOF8009002  JAMBA INC 8/21/2012000 12/20/20130 00 3,023 3,084 (61) - {61) LONG

CQOF8003002  LANNETT INC 8/15/20130 00 12/20/2013 0 00 7,566 3,038 4,527 - 4,527 SHORT
CQOF8009002  LEAPFROG ENTERPRISES INC 12/26/2012 0 00 12/20/2013 0 00 1,642 1,654 (12) - (12) SHORT
CQOF8009002  LEAPFROG ENTERPRISES INC 12/13/20120 00 12/20/2013 0 00 5,730 5,540 190 - 190 LONG

CQOF8009002  LEAPFROG ENTERPRISES INC 11/8/20120 00 12/20/2013 0 00 5,539 5,751 (212) - (212) LONG

CQOF8009002  QUANTUM CORP DS5G COM 10/21/20130 00 12/20/2013 0 00 998 1,150 {152} - (152) SHORT
CQOF8009002  QUANTUM CORP DSSG COM 10/8/20130 00 12/20/2013 0 00 1,924 2,515 {592) - (592) SHORT
CQOF8009002  QUANTUM CORP DSSG COM 10/14/20130 00 12/20/2013 0 00 963 1,218 {255} - (255) SHORT
CQOF8009002  QUANTUM CORP DSSG COM 10/17/20130 00 12/20/2013 0 00 963 1,124 {161) - (161) SHORT
CQOF8009002  SUPERIOR SURGICAL MFG CO INC 10/7/20130 00 12/20/2013 0 00 944 790 155 - 155 SHORT
CQOFB00S002  SUPERIOR SURGICAL MFG CO INC 8/15/20130 00 12/20/2013 0 00 252 199 53 - $3 SHORT
CQOF8009002  SUPERIOR SURGICAL MFG CO INC 8/8/20130 00 12/20/20130 00 126 99 27 - 27 SHORT
CQOF8009002  ELLIE MAE INC 8/12/2013 000 12/23/20130 00 7,083 7,715 {632) - (632) SHORT
CQOF8009002  FORRESTER RESH INC 9/17/2013 000 32/23/20130 00 3,569 3,012 557 - 557 SHORT
CQOF8009002  FORRESTER RESH INC 9/20/20130 00 12/23/2013 0 00 634 549 86 - 86 SHORT
CQOF8009002  HEALTH INSURANCE INNOVATIO-A 11/13/20130 00 12/23/2013000 3,133 3,669 {536) - (536) SHORT
CQOF8009002  SUPERIOR SURGICAL MFG CO INC 9/3/2013000 12/23/20130 00 457 361 95 - 95 SHORT
CQOF8009002  SUPERIOR SURGICAL MFG CO INC 8/8/2013000 12/23/20130 00 913 745 168 . 168 SHORT
CQOF8009002  CALAMP CORP 9/28/2011 000 12/24/20130 00 7,699 827 6,871 . 6,871 LONG

CQOF8003002  FORRESTER RESH INC 9/17/2013000 12/24/20130 00 2,015 1,707 308 - 308 SHORT
CQOF8009002  ASHFORD HOSPITALITY PRIME IN 11/20/20130-00 12/26/2013 0-00 5,293 6,405 (1,112) - (1,112} SHORT
CQOF8009002  ASHFORD HOSPITALITY TRUST 10/30/20130 00 12/26/2013 0 00 4,345 4,994 (649) - (649) SHORT
CQOF8009002  ASHFORD HOSPITAUTY TRUST 7/23/20130 00 12/26/20130 00 2,743 2,760 (17) - (17) SHORT
CQOFB003002  KADANT INC 10/8/20130 00 12/26/2013 0 00 1,742 1,327 415 - 415 SHORT
CQOF8009002  KIiTE RLTY GROUP TR 9/29/2011000 12/26/2013 0 00 6,545 3,484 3,062 - 3,062 LONG

CQOF8009002  KITE RLTY GROUP TR 8/11/2011000 12/26/2013 0 00 183 98 85 - 85 LONG

CQOF8009002  OMNIVISION TECHNOLOGIES INC 12/4/20130 00 12/26/20130 00 8,672 7.566 1,106 - 1,106 SHORT
CQOF8009002  SHORETEL INC 9/26/2013 000 12/26/2013 000 6,951 4,698 2,253 - 2,253 SHORT
CQOF8009002  TITAN MACH!INERY INC 12/6/2013 000 12/26/20130 00 5,497 4,806 691 - 691 SHORT
CQOF8009002  URSTADT BIDDLE PPTYS INCCLA 9/14/2012 000 12/26/2013 0 00 4,282 4,514 {232) - {232) LONG

CQOF8009002  AMREIT INC-CLASS B $/2/2013 000 12/30/2013 000 2,775 3,026 {251) - {251) SHORT
CQOFB0O09002  AMREIT INC-CLASS B 5/7/2013 000 12/30/2013 000 4,137 4,511 (374) - {374) SHORT
CQOF8009002  AMREIT INC-CLASS B 4/22/2013000 12/30/2013 000 6,272 6,840 (567) - (567) SHORT
CQOF8003002  ASSOCIATED ESTATES RLTY CORP 9/14/2012 0 00 12/30/2013 0 00 29,963 28,495 1,468 - 1,468 LONG

CQOF8009002  FORRESTER RESH INC 9/17/20130 00 12/30/2013 0 00 6,512 5,656 856 - 856 SHORT
CQOF8009002  KADANT INC 10/8/2013 0 00 12/30/2013 0 00 3,458 2,685 773 . 773 SHORT
CQOFB009002  SILICON GRAPHICS INTL CORP COM 11/12/20130 00 12/30/2013 0 00 5,257 4,759 498 - 498 SHORT
CQOF8009002  TCP CAPITAL CORP 12/11/20130 00 12/30/2013 0 00 3,137 3,095 41 - 41 SHORT
CQOF8009002  TCP CAPITAL CORP 12/12/2013 000 12/30/20130 00 2,818 2,773 45 - 45 SHORT
CQOF8009002  TCP CAPITAL CORP 11/25/20130 00 12/30/20130 00 5921 6,111 (189) - (189) SHORT
CQOF8009002  PENNANTPARK INVT CORP 9/25/2012000  1/2/2014 000 4,294 3,985 309 LONG

CQOF8009002  PENNANTPARK INVT CORP 5/16/2013000  1/2/2014 000 1,183 1,163 20 SHORT
CQOF8009002  PENNANTPARK INVT CORP 9/26/2012000  1/2/2014 0 00 3,582 3,351 231 LONG

CQOF8009002  PENNANTPARK INVT CORP 10/28/2013000  1/2/2014 0-00 6,349 6,331 18 SHORT
CQOF8009002  THL CREDIT INC 6/19/20130-00  1/2/2014 000 11,424 10,049 1,376 SHORT
CQOF8009002  THL CREDIT INC 9/28/2012000  1/2/2014 000 2,799 2,389 410 LONG

CQOF8009002  THL CREDIT INC $/16/2013000  1/2/2014 0-00 229 218 11 SHORT
CQOF8009002  PENNANTPARK INVT CORP 9/25/2012000  1/3/2014 0-00 7,815 7,213 602 LONG

CQOF8009002  THL CREDIT INC 9/28/2012000  1/3/2014 0-00 8,828 7.474 1,354 LONG

CQOF8009002  ASTRONICS CORP QLB 3/1/2011 000  1/6/2014 0-00 a1 12 29 LONG

CQOF8009002  ASTRONICS CORP QLB 12/10/2012 000  1/6/2014 000 871 289 581 LONG

CQOF8009002  ASTRONICS CORP QL B 12/31/2012000  1/6/2014 000 1,188 a27 761 LONG

CQOFB009002  CALLIDUS SOFTWARE INC 11/6/2012000  1/6/2014 000 3,376 1,093 2,283 LONG

CQOF8009002 51 W CORP 4/22/2013000  1/6/2014 0 00 7,248 6,483 766 SHORT

CQOF8009002  SJW CORP 4/4/2013000  1/6/2014 000 3,279 2,969 310 SHORT
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CQOF8009002  SJW CORP 4/17/2013000  1/6/2014 000 2,215 1,984 23 SHORT
CQOF8009002  UNITIL CORP 6/14/2013000  1/6/2014 0-00 1,144 1,008 46 SHORT
CQOF8009002  NOVA MEASURING INSTMTNT COM 6/21/2013000  1/6/2014 0-00 1,070 990 80 SHORT
CQOF8009002  NOVA MEASURING INSTMTNT COM 3/1/2011000  1/6/2014000 3,408 3,072 336 LONG
CQOF8009002  ASTRONICS CORPCLB 3/17/2011000  1/7/2014 0-00 1,527 401 1,127 LONG
CQOF8009002  ASTRONICSCORPCLB 3/1/2011000  1/7/2014 000 7,347 2,062 5,285 LONG
CQOF8009002  BIS RESTAURANTS INC 10/25/2013000  1/7/2014 0 00 7,776 6,488 1,288 SHORT
CQOF8009002  CALLIDUS SOFTWARE INC 11/6/2012000  1/7/2014 0 00 2,133 692 1,441 LONG
CQOFB009002  CALLIDUS SOFTWARE INC 11/7/2012000  1/7/2014 000 3,199 1,034 2,165 LONG
CQOF8009002  PENNANTPARK INVT CORP 9/25/20120-00  1/7/2014 000 963 895 68 LONG
CQOF8009002  THL CREDIT INC 11/14/2012000  1/7/2014 0 00 5,860 4,712 1,148 LONG
CQOF8009002  THL CREDIT INC 9/28/2012000  1/7/2014 000 4,395 3,730 665 LONG
CQOF8009002  UNIMIL CORP 6/14/2013000  1/7/2014 0-00 6,306 6,068 238 SHORT
CQOF8009002  BIGLARI HOLDINGS INC 12/16/20130-00  1/8/2014 0 00 6,244 6,235 9 SHORT
CQOF8009002  EMCORE CORP 5/28/2013000  1/8/2014 000 1,673 1,161 513 SHORT
CQOFB009002  FLOTEK INDS INC DEL 7/3/2012000  1/8/2014 0-00 10,186 5,087 5,099 LONG
CQOFBO09002  PENNANTPARK INVT CORP 9/25/20120-00  1/8/2014 0 00 8,854 8,449 405 LONG
CQOF8009002  ULTRA CLEAN HLDGS INC 7/15/2013000  1/8/2014 000 6,957 4,085 2,873 SHORT
CQOF8009002  SOLTA MEDICALINC 9/27/2013000  1/9/2014 0-00 2,443 1,813 630 SHORT
CQOF8009002  SOLTA MEDICALINC 10/3/2013000  1/9/2014 0 00 1,163 858 305 SHORT
CQOF8009002  SOLTA MEDICAL INC 10/8/2013000  1/9/2014 0 00 1,414 1,039 374 SHORT
CQOFB009002  SOLTA MEDICAL INC 9/26/2013000  1/9/2014 000 3,705 2,750 956 SHORT
CQOF8009002  SOLTA MEDICAL INC 10/21/2013000  1/9/2014 000 1,530 1,082 448 SHORT
CQOF8009002  THL CREDIT INC 11/14/2012000  1/9/2014 0 00 1,552 1,244 308 LONG
CQOF8009002  ULTRA CLEAN HLDGS iNC 6/27/2013000  1/9/2014 0 00 1,241 714 528 SHORT
CQOF8009002  ULTRA CLEAN HLDGS INC 7/15/2013000  1/9/2014 0 00 2,375 1,391 985 SHORT
CQOF8009002  ASHFORD HOSPITALITY PRIME IN 11/20/2013000 1/10/2014 0 00 5,490 6,533 (1,044) SHORT
CQOF8009002  ASHFORD HOSPITALITY TRUST 7/23/2013000 1/10/2014 0 00 3,454 3,443 11 SHORT
CQOF8009002  ASHFORD HOSPITALITY TRUST 7/31/2013000 1/10/20140 00 2,021 1,991 29 SHORT
CQOF8003002  ATRICURE INC 10/30/20130-00 1/10/2014 0-00 8,506 5,318 3,188 SHORT
CQOF8009002  DEPOMED INC 10/3/2013000 1/10/2014 0 00 2,471 1,677 794 SHORT
CQOF8009002  DEPOMED INC 11/6/2013000 1/10/2014 0-00 8,827 5,915 2,912 SHORT
CQOF8009002  JAMMIN JAVA CORP 11/7/20130-00 1/10/2014 0 00 127 207 (80) SHORT
CQOF8009002  JAMMIN JAVA CORP 10/17/2013000 1/10/2014 0 00 908 1,479 {571) SHORT
CQOF8009002  RESOLUTE ENERGY CORP $/14/2013000 1/10/2014 0-00 3,741 3,774 (34) SHORT
CQOF8009002  RESOLUTE ENERGY CORP 6/25/2013000 1/10/2014 0 0O 3,613 3,278 335 SHORT
CQOF8009002  RESOLUTE ENERGY CORP 11/7/2013000 1/10/2014 0 00 2,406 2,457 (51) SHORT
CQOF8009002  THL CREDIT INC 11/14/2012000 1/10/2014 0-00 4,342 3,507 835 LONG
CQOF8009002  ULTRA CLEAN HLDGS INC 6/27/2013000 1/10/2014 0 00 3426 1,981 1,445 SHORT
CQOF8009002  NOVA MEASURING INSTMTNT COM 2/3/2012000 1/10/2014 000 2,477 2,123 354 LONG
CQOF8009002  NOVA MEASURING INSTMTNT COM 3/1/2011000 1/10/2014 000 2,676 2,298 379 LONG
CQOF8009002  ATRICURE INC 9/18/2013000 1/13/2014 0 00 506 252 254 SHORT
CQOF8009002  ATRICURE INC 10/30/2013000 1/13/2014 0 00 1,738 1,077 661 SHORT
CQOF8009002  ATRICURE INC 9/18/2013000 1/14/2014 000 2,928 1,460 1,468 SHORT
CQOF8009002  ATRICURE INC 9/18/2013000 1/15/2014 0 00 6,360 3,282 3,078 SHORT
CQOF8009002  ATRICURE INC 9/16/2013000 1/15/2014 0 Q0 2,978 1,440 1,538 SHORT
CQOF8009002  ATRICURE INC 9/26/2013000 1/15/2014 0 00 4,169 2,115 2,055 SHORT
CQOF8009002  ATRICURE INC 9/13/2013000 1/15/2014 0 00 3425 1,614 1,811 SHORT
CQOF8009002  ATRICURE INC 9/27/2013000 1/15/2014 0 00 957 486 471 SHORT
CQOF8009002  NOVA MEASURING INSTMTNT COM 2/3/2012000 1/15/2014 000 1,557 1,287 271 LONG
CQOF8009002  NOVA MEASURING INSTMTNT COM 8/21/2012000 1/15/2014 0-00 1,448 990 458 LONG
CQOF8009002  NOVA MEASURING INSTMTNT COM 1/31/2012000 1/15/2014 0-00 2,178 1,756 422 LONG
CQOF8009002  CALAMP CORP 9/28/2011000 1/16/2014 0-00 6,168 529 5,639 LONG
CQOF8009002  PREMIER EXHIBITIONS INC 10/16/20120-00 1/16/2014 0 00 2,400 7,066 {4,666) LONG
CQOF8009002  ULTRA CLEAN HLDGS INC 4/22/2013000 1/16/2014 0-00 463 221 242 SHORT
CQOF8009002  ULTRA CLEAN HLDGS INC 6/27/20130-00 1/16/2014 0-00 3,332 1,772 1,560 SHORT
CQOF8009002  NOVA MEASURING INSTMTNT COM 8/31/20110-00 1/16/2014 0-00 1,440 874 566 LONG
CQOF8009002  NOVA MEASURING INSTMTNT COM 8/21/20120-00 1/16/2014 000 3,303 2,203 1,100 LONG
CQOF8009002  CALAMP CORP 9/28/2011000 1/17/2014 000 18,683 1,609 17,074 LONG
CQOF8009002  EMCORE CORP 5/28/2013000 1/17/2014 0 00 3,918 2,860 1,058 SHORT
CQOF38009002  PREMIER EXHIBITIONS INC 10/16/2012000 1/17/2014 000 147 422 (276) LONG
CQOF8009002  PREMIER EXHIBITIONS INC 9/10/2013000 1/17/2014 0-00 731 1,322 (591) SHORT
CQOF38009002  PREMIER EXHIBITIONS INC 7/17/2013000 1/17/2014 0 00 681 1,227 (546) SHORT
CQOF8009002  ASTRONICS CORP 12/31/2012000 1/21/2014 0 00 461 129 332 LONG
CQOF8009002  EMCORE CORP 5/28/2013000 1/21/2014 0-00 2,492 1,850 642 SHORT
CQOF8009002  EMCORE CORP 5/30/2013000 1/21/2014 000 3,952 2,900 1,052 SHORT
CQOF8009002  EVOLVING SYSTEMS INC 10/25/2013000 1/21/2014 000 1,173 1,085 88 SHORT
CQOF8009002  OPLINK COMMUNICATIONS INC 2/6/2012000 1/21/2014 0 00 1,888 1,865 23 LONG
CQOF8009002  OPLINK COMMUNICATIONS INC 5/11/20110-00 1/21/20140 00 7,627 7,537 S0 LONG
CQOF8009002  PREMIER EXHIBITIONS INC 9/11/2013000 1/21/2014 0-00 406 745 (339) SHORT
CQOF8009002  PREMIER EXHIBITIONS INC 7/17/2013000 1/21/2014 000 68 127 {58) SHORT
CQOF8009002  PREMIER EXHIBITIONS INC 7/16/2013000 1/21/2014 0-00 470 850 (380) SHORT
COQOF8009002  PREMIER EXHIBITIONS INC 6/28/2013000 1/21/2014 000 734 1,298 (563) SHORT

CQOF8009002  WAUSAU-MOSINEE PAPER CORP 11/6/2013000 1/21/2014 0 00 5,227 4,507 720 SHORT
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CQOF8009002  WAUSAU-MOSINEE PAPER CORP 3/27/2013000 1/21/2014 0 00 1,393 1,141 SHORT
CQOF8009002  WAUSAU-MOSINEE PAPER CORP 4/18/2013000 1/21/2014 0 00 2,202 1,657 SHORT
CQOF8009002  WESTELL TECHNOLOGIES INCCL A 8/2/2013000 1/21/2014 0 00 4,321 3,756 SHORT
CQOF8003002  ZIXIT CORPORATION 2/23/2012000 1/21/2014000 111 71 LONG
CQOF8003002  ZIXIT CORPORATION 2/26/2012000 1/21/2014 000 478 306 LONG
CQOF8003002  ZIXIT CORPORATION 2/14/2012000 1/21/2014 0-00 2,247 1,439 LONG
CQOF8009002 NOVA MEASURING INSTMTNT COM 8/31/2011000 1/21/2014 0 00 6,481 3,964 2,518 LONG
CQOF8009002  ALON USA ENERGY INC 8/23/2013000 1/22/2014 0 00 352 287 65 SHORT
CQOF8009002  ALON USA ENERGY INC 9/4/2013000 1/22/2014 0 00 3,406 2,708 699 SHORT
CQOF8009002  KANSAS CITY LIFE INSURANCE CO 7/23/2013000 1/22/2014 0 00 6,084 5,218 867 SHORT
CQOF8009002  OPLINK COMMUNICATIONS INC 2/6/2012000 1/22/2014 0 00 2,514 2,468 47 LONG
CQOF8009002  WAUSAU-MOSINEE PAPER CORP 4/18/2013000 1/22/2014 0 00 4,326 3,243 1,083 SHORT
CQOF8009002  INTERNAP NETWORK SVCS CORP 7/30/2013000 1/23/2014 000 1,982 2,053 (71) SHORT
CQOF8009002  KANSAS CITY LIFE INSURANCE CO 3/14/2013000 1/23/2014 000 355 272 83 SHORT
CQOF8009002  KANSAS CITY LIFE INSURANCE CO 7/22/2013000 1/23/2014000 1,876 1,639 337 SHORT
CQOF8009002  KANSAS CITY LIFE INSURANCE CO 7/17/2013000 1/23/2014 0-00 405 332 73 SHORT
CQOF8009002  KANSAS CITY LIFE INSURANCE CO 7/23/2013000 1/23/2014 000 1,824 1,565 259 SHORT
CQOF8009002 KANSAS CITY LIFE INSURANCE CO 8/13/2013000 1/23/2014 000 507 430 77 SHORT
CQOF8009002  SHORETEL INC 9/4/2013000 1/23/2014 0 00 2,213 1,207 1,006 SHORT
CQOF8009002  SHORETEL INC 9/26/2013000 1/23/2014 0 00 793 533 260 SHORT
CQOF8009002  BIODELIVERY SCIENCES INTL 9/4/2012000 1/24/2014 0 00 3,830 2,085 1,765 LONG
CQOF8009002  BIODELIVERY SCIENCES INTL 8/27/2012000 1/24/2014 0 00 3,612 1,941 1,671 LONG
CQOF8009002  GREENBRIER COS INC 1/11/2013000 1/24/2014 0 00 76 36 40 LONG
CQOF8009002  INTERNAP NETWORK SVCS CORP 7/30/2013000 1/24/2014 0 00 299 311 (13) SHORT
CQOF8009002  LIGAND PHARMACEUTICALS CL B 1/7/2014000 1/24/2014 0 00 801 694 107 SHORT
CQOF8009002  LIGAND PHARMACEUTICALSCL B 1/15/2014000 1/24/2014 0 00 5,666 5,775 {108} SHORT
CQOF8009002  LIGAND PHARMACEUTICALSCL B 1/9/2014000 1/24/2014 000 5,666 5,286 381 SHORT
CQOF8009002  PENNANTPARK INVT CORP 9/25/2012000 1/24/2014 0 00 2,125 2,014 111 LONG
CQOF8009002 PENNANTPARK INVT CORP 11/27/2012000 1/24/2014 0 00 7,745 7,290 455 LONG
CQOF8009002  SANGAMO BIOSQIENCES INC 1/9/2014000 1/24/2014 0 00 1,260 1,032 228 SHORT
CQOF8005002  SANGAMO BIOSQENCES INC 1/9/2014000 1/24/2014 0 00 8,705 7,177 1,528 SHORT
CQOFB003002  INTERNAP NETWORK SVCS CORP 8/2/2013000 1/27/2014 000 494 497 {3) SHORT
CQOFB003002  INTERNAP NETWORK SVCS CORP 7/30/2013000 1/27/2014 000 2,917 3,079 {162) SHORT
CQOF8009002  PENNANTPARK INVT CORP 11/27/2012000 1/27/20140 00 2,386 2,254 132 LONG
CQOF8009002  ALON USA ENERGY INC 8/29/2013000 1/28/2014 000 2,842 2,331 512 SHORT
CQOF8009002  ALON USA ENERGY INC 9/4/2013000 1/28/2014 0 00 3,196 2,644 552 SHORT
CQOF8009002  ANGIODYNAMICS INC 9/13/2012000 1/28/2014 0 00 2,982 2,137 845 LONG
CQOF8009002  ANGIODYNAMICS INC 9/29/2012000 1/28/2014 0 00 2,282 1,774 508 LONG
CQOF8009002  CUI GLOBAL INC 12/13/2013000 1/28/2014 0 00 1,495 1,085 410 SHORT
CQOF8009002  GLOBALSCAPE INC 9/20/2013000 1/28/2014 0 00 161 75 85 SHORT
CQOF8009002  GLOBALSCAPE INC 9/13/2013000 1/28/2014 0 00 407 190 218 SHORT
CQOF8009002  GLOBALSCAPE INC 12/27/2013000 1/28/2014 0 00 55 37 18 SHORT
CQOF8009002  GLOBALSCAPE INC 12/30/2013000 1/28/2014 0 00 3,098 2,063 1,035 SHORT
CQOF8009002  GLOBALSCAPE INC 11/13/2013000 1/28/2014 0 00 1,927 1,132 795 SHORT
CQOF8009002  GREENBRIER COS INC 1/11/2013000 1/28/2014 0 00 4,787 2,308 2,479 LONG
CQOF8009002  MEDLEY CAPITAL CORP 5/16/2013000 1/28/20140 00 2,077 2,241 (163) SHORT
CQOF8009002  MEDLEY CAPITAL CORP 6/3/2013000 1/28/2014 0 00 7,015 7,189 (174) SHORT
CQOF8009002  MEDLEY CAPITAL CORP 5/17/2013000 1/28/2014 000 142 153 {11) SHORT
CQOF8003002  OPLINK COMMUNICATIONS INC 5/20/2011000 1/28/20140 00 799 798 1 LONG
CQOFB009002  OPLINK COMMUNICATIONS INC 2/6/2012000 1/28/2014 0 00 2,615 2,712 (97) LONG
CQOFB8009002  OPLINK COMMUNICATIONS INC 9/26/2013000 1/28/20140 00 2,615 2,712 (97) SHORT
CQOF8009002 RUSH ENTERPRISES INC 8/14/2012000 1/28/2014 0-00 4,000 2,414 1,586 LONG
CQOF8009002  RUSH ENTERPRISES INC 4/25/2013000 1/28/2014 0 00 4,196 3,466 730 SHORT
CQOF8003002  SYKES ENTERPRISES INC 7/1/2013000 1/28/2014 0 00 7,234 5,505 1,730 SHORT
CQOF8009002  SYKES ENTERPRISES INC 6/18/2013000 1/28/2014 0 00 4,257 3,179 1,078 SHORT
CQOF8009002  WAUSAU-MOSINEE PAPER CORP 4/18/2013000 1/28/2014 0 00 148 110 38 SHORT
C€QOF8009002  WAUSAU-MOSINEE PAPER CORP 8/21/2012000 1/28/2014 0 00 6,905 4,884 2,021 LONG
CQOF8009002  GLOBALSCAPE INC 9/13/2013000 1/29/2014 0 00 474 229 245 SHORT
CQOF8009002  GLOBALSCAPE INC 9/18/2013000 1/29/2014 0 00 306 148 158 SHORT
CQOF8009002  GLOBALSCAPE INC 9/18/2013000 1/29/2014 0 00 619 297 322 SHORT
CQOF8009002  GLOBALSCAPE INC 9/12/2013000 1/29/2014 0 00 194 94 100 SHORT
CQOF8009002  GLOBALSCAPE INC 9/17/2013000 1/29/2014 000 270 130 140 SHORT
CQOF8009002  GREENBRIER COS INC 1/11/20130-00 1/29/2014 0 00 6,040 2,965 3,075 LONG
CQOFB009002  GREENBRIER COS INC 1/15/2013000 1/25/2014 0 00 1,591 769 823 LONG
CQOFB009002  OMNICELL INC 2/1/2013000 1/29/2014 000 7,749 5,213 2,535 SHORT
CQOF8009002  SILICON IMAGE INC 3/6/2012000 1/29/2014 0-00 1,638 1,437 201 LONG
CQOFB009002  SILICON IMAGE INC 3/27/2013000 1/29/2014 0-00 4,447 3,873 574 SHORT
CQOFB009002  ACCELRYS INC 10/21/2013 000 1/30/2014 0 00 4,300 3,364 936 SHORT
CQOF8009002  ACCELRYS INC 1/29/2013000 1/30/2014 0-00 6,087 4,634 1,454 LONG
CQOF8009002  ACCELRYS INC 9/18/2013 000 1/30/2014 0-00 3,450 2,604 846 SHORT
CQOF8009002  CUI GLOBAL INC 12/13/2013000 1/30/2014 000 2,469 1,821 648 SHORT
CQOF8009002  CUI GLOBAL INC 12/3/2013000 1/30/2014 0 00 637 467 169 SHORT
CQOF8009002  JAMMIN JAVA CORP 11/6/2013000 1/30/2014 0 00 125 194 (69) SHORT

CQOF8009002  JAMMIN JAVA CORP 10/17/2013000 1/30/2014 0 00 236 366 {130) SHORT
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CQOF8009002  NATUS MED INC DEL 8/29/2012 000 1/30/2014 0 00 5,779 2,626 3,153 LONG

CQOF8009002  OMNICELL INC 12/18/2012 000 1/30/2014 0 00 3511 2,153 1,358 LONG

CQOF8003002  OMNICELL INC 2/1/20130-00 1/30/2014 0 00 3,098 2,044 1,054 SHORT
CQOFg003002  SILICON IMAGE INC 3/27/2013000 1/30/2014 0 00 141 123 19 SHORT
CQOF2009002  SILICON IMAGE INC 3/21/20130-00 1/30/2014 0 00 2,844 2,460 384 SHORT
CQOF8009002  WHERE FOOD COMES FROM INC 4/23/2013000 1/30/2014 000 34 16 18 SHORT
CQOF8009002  WHERE FOOD COMES FROM INC 4/25/2013000 1/30/2014 0 00 659 306 353 SHORT
CQOF8009002  ACCELRYS INC 9/13/2013000 1/31/2014 000 7,456 5,526 1,930 SHORT
CQOF8009002  ACCELRYS INC 5/31/20130'00 1/31/2014 0 00 3,478 2,355 1,123 SHORT
CQOF8009002  ACCELRYS INC 9/18/20130-00 1/31/2014 0-00 801 604 197 SHORT
CQOF8009002  ACCELRYS INC 9/16/2013000 1/31/2014 000 4,216 3,163 1,053 SHORT
CQOF8009002  ACCELRYSINC 11/5/2013000 1/31/2014 000 9,708 7,253 2,455 SHORT
CQOF8009002  JAMMIN JAVA CORP 11/6/2013000 1/31/2014 0 00 603 1,001 (397) SHORT
CQOF8009002  JAMMIN JAVA CORP 11/8/2013000 1/31/2014 0 00 238 394 (157) SHORT
CQOF8009002  OMNICELL INC 12/18/2012000 1/31/2014 000 5,068 3,135 1,934 LONG

CQOF8009002  WHERE FOOD COMES FROM INC 4/25/2013000 1/31/2014 0 00 254 114 139 SHORT
CQOF8009002  WHERE FOOD COMES FROM INC 4/26/2013000 1/31/2014 0 00 885 398 487 SHORT
CQOFB009002  WHERE FOOD COMES FROM INC 4/30/2013000 1/31/2014 0 00 955 430 525 SHORT
CQOFB009002  WHERE FOOD COMES FROM INC 5/1/2013000 1/31/2014 0 00 288 130 159 SHORT
CQOF8009002  BJS RESTAURANTS INC 10/25/2013000  2/3/2014 0 00 2,143 2,040 102 SHORT
CQOF8009002  BJS RESTAURANTS INC 10/29/2013000  2/3/2014 0 00 6,456 6,047 410 SHORT
CQOF8009002  BRAVO BRIO RESTAURANT GROUP » 12/22/2011000  2/3/2014 0 00 159 173 (14) LONG

CQOF8009002  BRAVO BRIO RESTAURANT GROUP IN 12/29/2011000  2/3/2014 000 505 563 (58) LONG

CQOF8009002  BRAVO BRIOC RESTAURANT GROUP b 12/28/2011000  2/3/2014 000 3,821 4,184 (363) LONG

CQOFB009002  BRAVO BRIO RESTAURANT GROUP If 6/15/2012000  2/3/2014 0 00 1,182 1,436 (254) LONG

CQOF8009002  BRAVO BRIO RESTAURANT GROUP b 6/18/2012000  2/3/2014 0 00 1,831 2,223 (392) LONG

CQOF8009002  BRAVO BRIO RESTAURANT GROUP Ib 1/10/2012000  2/3/2014 0 00 1,182 1,396 (214) LONG

CQOF8009002  CUI GLOBAL INC 11/27/2013000  2/3/2014 0-00 1,901 1,323 578 SHORT
CQOF8009002  CUI GLOBAL INC 11/26/2013000  2/3/2014 0 00 1,217 850 367 SHORT
CQOF8009002  CUI GLOBAL INC 12/11/2013000  2/3/2014 000 258 181 77 SHORT
CQOF8009002  CUI GLOBAL INC 12/3/2013000  2/3/2014 0 00 80 57 23 SHORT
CQOF8009002  CUI GLOBAL INC 11/25/2013000  2/3/2014 0 00 711 484 226 SHORT
CQOF8009002  CATO CORP NEW CLA 9/6/2013000  2/3/2014 0 00 1,445 1,375 70 SHORT
CQOF8009002  CATO CORP NEW CLA 9/32/2013000  2/3/2014 0 00 545 535 10 SHORT
CQOF8009002  CATO CORP NEW CLA 12/16/2013000  2/3/2014 0 00 4,552 5,193 (640) SHORT
CQOF8009002  WHERE FOOD COMES FROM INC 5/1/2013000  2/3/2014 0 00 680 311 369 SHORT
CQOF8009002  LIONBRIDGE TECHNOLOGIES INC 2/13/2013000  2/4/2014 0 00 4,399 2,490 1,908 SHORT
CQOF8009002  LIONBRIDGE TECHNOLOGIES INC 2/13/2013000  2/4/2014 000 4,011 2,510 1,502 SHORT
CQOF8009002  WHERE FOOD COMES FROM INC 5/1/2013000  2/4/2014 0-00 82 38 45 SHORT
CQOF8009002  LIONBRIDGE TECHNOLOGIES INC 2/13/2013000  2/5/2014 0 00 915 547 367 SHORT
CQOF8009002  LIONBRIDGE TECHNOLOGIES INC 11/7/2012000  2/5/2014 0 00 4,253 2,233 2,020 LONG

CQOF8009002  OMNICELL INC 1/22/2013000  2/5/2014 0 00 1,242 708 534 LONG

CQOF8009002  OMNICELL INC 12/18/2012000  2/5/2014 0 00 745 427 317 LONG

CQOF8009002  WHERE FOOD COMES FROM INC 5/1/2013000  2/5/2014 0 00 414 188 226 SHORT
CQOF8009002  BEBE STORES INC 11/12/2013000  2/6/2014 0-00 3,445 4,286 (841) 712 {129) SHORT
CQOF8009002  BJS RESTAURANTS INC 10/29/2013000  2/6/2014 0 00 2,897 2,676 221 SHORT
CQOF8009002  BJS RESTAURANTS INC 10/28/2013000  2/6/2014 0 00 6,825 6,294 531 SHORT
CQOF8009002  BRAVO BRIO RESTAURANT GROUP IM 12/22/2011000  2/6/2014 0 00 3,685 4,100 (414) LONG

CQOF8009002  CATO CORP NEW CLA 9/6/2013000  2/6/2014 0 00 7,615 7,185 430 SHORT
CQOF8009002  CITI TRENDS INC 11/26/2013000  2/6/2014 0 00 6,629 7,021 {392) SHORT
CQOF8009002  CITI TRENDS INC 12/2/2013000  2/6/2014 0 00 2,750 2,340 (189) SHORT
CQOF8009002  OMNICELL INC 1/22/2013000  2/6/2014 0 00 1,349 771 578 LONG

€QOFB009002  SHOE CARNIVAL INC 9/6/2013000  2/6/2014 0 00 6,142 6,592 {450} SHORT
CQOFB009002  SHOE CARNIVAL INC 9/4/2013000  2/6/2014 0 00 1,384 1,498 {114) SHORT
CQOF8009002  SHOE CARNIVAL INC 1/28/2013000  2/6/2014 0 00 898 779 119 LONG

CQOF8009002  THERMON GROUP HOLDINGS INC 9/25/2013000  2/6/2014 0 00 5,809 5,027 782 SHORT
CQOF8009002  THERMON GROUP HOLDINGS INC 9/24/2013000  2/6/2014 0 00 5,384 4,677 708 SHORT
CQOF8009002  THERMON GROUP HOLDINGS INC 10/30/2013000  2/6/2014 0 00 8,806 7,956 850 SHORT
CQOF8009002  THERMON GROUP HOLDINGS INC 9/27/2013000  2/6/2014 0-00 7,692 6,637 1,055 SHORT
CQOF8009002  AMERICAS CAR-MART INC 7/12/2013000 2/10/2014 0-00 5,536 6,891 (1,355) SHORT
CQOF8009002  OLD LINE BANCSHARES INC 6/12/2013000 2/10/2014 0-00 263 192 71 SHORT
CQOF8009002  OLD LINE BANCSHARES INC 6/17/2013000 2/10/2014 0 00 4,064 3,000 1,064 SHORT
CQOF8009002  OLD LINE BANCSHARES INC $/21/2013000 2/10/2014 © 00 2,908 2,129 778 SHORT
CQOF8009002  QUANEX BLDG PRODS CORP 10/30/2013000 2/10/2014 0 00 7,227 6,725 503 SHORT
CQOF8009002  QUANEX BLDG PRODS CORP 10/28/2013 000  2/10/2014 0 00 928 857 7 SHORT
CQOF8009002  AMERICAS CAR-MART INC 7/13/2012000 2/11/2014 0 00 824 918 (94) LONG

CQOF8009002  AMERICAS CAR-MART INC 7/12/2013000 2/11/2014 000 899 1,103 {(204) SHORT
CQOF8009002  AMERICAS CAR-MART INC 4/9/2013000 2/11/2014 000 3,145 3,812 {666) SHORT
CQOF8009002  OLD LINE BANCSHARES INC 2/1/2013000 2/11/2014 000 802 542 259 LONG

CQOF8009002  OLD UNE BANCSHARES INC 4/23/2013 000 2/11/2014 000 610 429 181 SHORT
CQOF8009002  OLD LINE BANCSHARES INC 4/22/2013000 2/11/2014 0-00 837 587 250 SHORT
CQOFB00S002  OLD LINE BANCSHARES INC 6/12/2013000 2/11/2014 0-00 959 704 254 SHORT
CQOF8009002  OLD LINE BANCSHARES INC 5/20/2013000 2/11/2014 0-00 3,189 2,341 848 SHORT

CQOFB009002  SANGAMO BIOSCIENCES INC 1/9/2014 0100 2/11/2014 000 5,112 4,051 1,061 SHORT
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CQOF8003002  AMERICAS CAR-MART INC 7/13/2012000 2/12/2014 0 00 4,041 4,546 LONG
CQOF8009002  AMERICAS CAR-MART INC 7/12/2012000 2/12/2014 0 00 1,038 1,126 LONG
CQOF8009002  BNC BANCORP 12/20/2013000 2/12/2014 0 00 647 623 SHORT
CQOF8009002  BNC BANCORP 1/24/2013000 2/12/2014 0 00 1,096 546 LONG
CQOF8009002  BNC BANCORP 1/28/2013000 2/12/2014 0 00 1,560 774 LONG
CQOF8009002  BNC BANCORP 1/25/2013000 2/12/2014 0 00 3,121 1,528 1,593 LONG
CQOF8009002  CYNOSURE INC 12/27/2013000 2/12/2014 0 00 2,228 2,049 173 SHORT
CQOF8009002  CYNOSURE INC 1/16/2014 0 00 2/12/2014 0 00 5,599 5,343 255 SHORT
CQOF8009002  LIGAND PHARMACEUTICALS CL B 1/7/2014000 2/12/2014 0 00 4,893 3,470 1,424 SHORT
CQOF8009002  MBT FINL CORP 11/27/20130 00 2/12/2014 0 00 746 597 149 SHORT
CQOF8009002 O H R PHARMACEUTICAL INC 2/5/20140 00 2/12/2014 0 00 3,950 3,416 534 SHORT
CQOF8009002 O H R PHARMACEUTICAL INC 2/4/2014000 2/12/2014 0 00 1,945 1,586 359 SHORT
CQOF8009002  OLD LINE BANCSHARES INC 2/1/2013000 2/12/2014 0 00 i1 83 39 LONG
CQOF8009002  BNC BANCORP 11/30/2012000 2/13/2014 0 00 2,053 963 1,090 LONG
CQOF8009002  BNC BANCORP 11/29/2012000 2/13/2014 0 00 1,987 926 1,061 LONG
CQOF8009002  BNC BANCORP 9/21/2012000 2/13/2014 0 00 580 278 302 LONG
CQOF8009002  BNC BANCORP 1/25/2013000 2/13/2014 0 00 1,341 658 683 LONG
CQOF8009002  LAPORTE BANCORP INC 10/16/2013000 2/13/2014 0 00 673 645 28 SHORT
CQOFB009002  LAPORTE BANCORP INC 9/25/2013000 2/13/2014 0 00 4,105 3,910 195 SHORT
CQOF8009002  LAPORTE BANCORP INC 10/17/2013000 2/13/2014 0 00 630 606 24 SHORT
CQOF8009002  LAPORTE BANCORP INC 10/15/2013000 2/13/2014 0 00 543 524 19 SHORT
CQOF8009002  MBT FINL CORP 11/21/2013000 2/13/2014 0 00 256 201 55 SHORT
CQOF8009002  MBT FINL CORP 11/25/2013000 2/13/2014 0 00 1,120 883 237 SHORT
CQOF8009002  MBT FINL CORP 12/2/2013000 2/13/2014 0 00 342 273 69 SHORT
CQOF8009002  MBT FINL CORP 11/27/2013000 2/13/2014 0 00 370 297 74 SHORT
CQOF8009002  WESTELL TECHNOLOGIES INCCLA 8/2/2013000 2/13/2014 0 00 944 679 265 SHORT
CQOF8009002  LAPORTE BANCORP INC 9/25/2013000 2/18/2014 0 00 250 238 13 SHORT
CQOF8009002  LAPORTE BANCORP INC 10/10/2012000 2/18/2014 0 00 4,770 3,846 924 LONG
CQOF8009002 1800 FLOWERS COM INC 11/26/2013000 2/18/2014 000 668 618 50 SHORT
CQOF8009002 1800 FLOWERS COM INC 10/30/20130 00 2/18/2014 0 00 4,730 4,954 {223) SHORT
CQOF8009002 1800 FLOWERS COM INC 11/6/20130 00 2/18/2014 0 00 2,961 2,919 42 SHORT
CQOF8009002  AMREIT INC-CLASS B 3/22/2013000 2/19/2014 0 00 958 988 (30) 30 0 SHORT
CQOF8009002  AMREIT INC-CLASS B 3/21/2013000 2/19/2014 0 00 2,263 2,397 (135) 135 (0) SHORT
CQOF8009002  AMREIT INC-CLASS B 3/15/2013000 2/19/2014 0 00 17,622 18,353 {730) 730 {0) SHORT
CQOFB009002  AMREIT INC-CLASS B 5/7/2013000 2/19/2014 0 00 5,698 6,326 (628) 275 (353) SHORT
CQOF8009002  AMREIT INC-CLASS B 5/8/2013000 2/19/2014 0 00 248 272 (24) SHORT
CQOF8009002  AMREIT INC-CLASS B 3/25/2013000 2/19/2014 0 00 264 280 (16) 16 0 SHORT
CQOF8009002  CAMPUS CREST COMMUNITIES INC 9/25/2012000 2/19/2014 0 00 28,784 34,074 (5,290) 5,290 0 LONG
CQOF8009002  CAMPUS CREST COMMUNITIES INC 7/31/2013000 2/19/2014 0 00 7,259 9,206 {1,947) 1,947 (0} SHORT
CQOF8009002  CAMPUS CREST COMMUNITIES INC 12/3/2013000 2/19/2014 0 00 7,184 7,250 (66) 66 (0) SHORT
CQOF8009002  CHARTER FINANCIAL CORP 4/17/2013000 2/19/2014 0 00 7,955 7,542 413 SHORT
CQOF8009002  CHARTER FINANCIAL CORP 6/14/2013 000  2/19/2014 0 00 2,105 1,992 113 SHORT
CQOF8009002  CHARTER FINANCIAL CORP 6/19/2013000 2/19/2014 0 00 4,475 4,235 240 SHORT
CQOF8009002  CHARTER FINANCIAL CORP 4/9/2013000 2/15/2014 0 00 22,935 22,299 636 SHORT
CQOF8009002  CHARTER FINANCIAL CORP 4/10/2013000  2/19/2014 0 00 328 317 11 SHORT
CQOF8009002  CHARTER FINANCIAL CORP 4/12/2013000 2/19/2014 0 00 370 358 12 SHORT
CQOF8009002  CHARTER FINANCIAL CORP 6/17/2013000 2/19/2014 0 00 3,396 3,223 173 SHORT
CQOFB8009002  CHARTER FINANCIAL CORP 4/22/2013000 2/19/2014 0 00 7,141 6,777 364 SHORT
CQOFB009002  CHARTER FINANCIAL CORP 6/12/2013000 2/19/2014 0 00 3,629 3,449 180 SHORT
CQOFB009002  CHARTER FINANCIAL CORP 5/14/20130-00 2/19/2014 0 00 190 182 8 SHORT
CQOF8009002  FLUSHING FINL CORP 3/27/2013000 2/19/2014 0 00 198 168 30 SHORT
CQOF8009002  FLUSHING FINL CORP 4/3/2013000 2/19/2014 6 00 7,830 6,414 1,416 SHORT
CQOF8009002  FLUSHING FINL CORP 4/9/2013000 2/19/2014 0 00 4,896 3,962 934 SHORT
CQOF8003002  FLUSHING FINL CORP 3/12/2013000 2/19/2014 0 00 3,469 2,804 665 SHORT
CQOF8009002  FLUSHING FINL CORP 4/8/2013000 2/19/2014 0 00 4,896 3,942 955 SHORT
CQOF8009002  FLUSHING FINL CORP 6/17/20130-00 2/19/2014 0 00 6,740 5,420 1,320 SHORT
CQOF8009002  FLUSHING FINL CORP 4/25/2013000 2/19/2014 0 00 5,194 4,053 1,141 SHORT
CQOFB0O09002  MANNING & NAPIER INC 7/29/2013000 2/19/2014 0 00 2,810 3,364 (554) 554 (0) SHORT
CQOF8009002  MANNING & NAPIER INC 7/24/2013000 2/19/2014 0 00 6,326 7,608 {1,282) 1,282 0 SHORT
CQOF8009002  MANNING & NAPIER INC 7/31/2013000 2/19/2014 0 00 5,304 6,343 (1,039) 1,039 0 SHORT
CQOF8009002  MANNING & NAPIER INC 2/14/2014000 2/19/2014 0 00 6,837 6,610 227 SHORT
CQOF8009002  MANNING & NAPIER INC 9/12/20130:00  2/19/2014 0 00 2,975 3,156 (181} 181 (0} SHORT
CQOFB009002  MANNING & NAPIER INC 7/30/2013 000 2/19/2014 0 00 1,052 1,256 {204) 204 0 SHORT
CQOFB009002  MERIDIAN INTERSTATE BANCORP Nt $/16/2013000 2/19/2014 0 00 67,637 51,125 16,511 SHORT
CQOF8009002  OMNIAMERICAN BANCORP INC 12/27/2013000 2/19/2014 0 00 10,326 10,487 (162) 110 {51) SHORT
CQOFB009002  OMNIAMERICAN BANCORP INC 10/23/2013000 2/19/2014 0 00 9,116 9,298 {(183) 183 0 SHORT
CQOFB8009002  OMNIAMERICAN BANCORP INC 12/2/2013000 2/19/2014 0 00 7,258 7,405 (147} 147 0 SHORT
CQOF8009002  OMNIAMERICAN BANCORP INC 5/31/2013000 2/19/2014 0 00 8,057 8,407 (349) 349 (0} SHORT
CQOF8009002  OMNIAMERICAN BANCORP INC 1/9/2013000 2/19/2014 0 00 8,705 9,688 (983) 983 0 LONG
CQOF8009002  ROCKVILLE FINANCIAL INC 12/16/2011 000  2/19/2014 0 00 5,245 4,174 1,071 LONG
CQOF8009002  ROCKVILLE FINANCIAL INC 12/30/2011 000 2/19/2014 0-00 6,263 4,982 1,281 LONG
CQOFB8009002  ROCKVILLE FINANCIAL INC 12/13/2011000 2/19/2014 0-00 5,545 4,374 1,171 LONG
CQOF8009002  ROCKVILLE FINANCIAL INC 12/12/2011000 2/19/2014 0 00 2,805 2,212 593 LONG

CQOF8009002  ROCKVILLE FINANCIAL INC 12/23/2013000 2/19/2014 0-00 2,714 3,020 (306) SHORT
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12/8/2011 000
12/22/2011 0 00
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10/30/2013 0 00
12/20/2013 0 00
12/31/2013 0 00
10/25/2013 © 00
12/3/2013 0 00
11/26/2013 0 00
11/13/2013 000
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12/6/2013 0 00
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5/3/20120 00
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2/26/2014 0 00
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6,301
12,786
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6,469
439
4,871
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3,932
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2,035
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3,656
60
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1,357
248
920
900
%0
5,019
5,581
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1,601
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4,787
5,312
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1,519
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5,259
292
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2,975
1,642
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621
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639
2,750
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7,518
2,960
2,532
3,790
350
6,130
4,532
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1,227
1,445
6,514
3,530
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7,116
6,448
1,469
1,192
4,733
9,873
11,563
1,914
2,630
39
2,075
861
155
574
849
81
4,512
1,452

1,455

1,723
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849

38
385
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1,403
1,211
148
626
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360
231
221
1,429
286
165
682
158
4,753
{140)
(18)
(53)
(2)
6,730
4,730
1,352
957
251
608
402
104
{1,001)
(289)
(7
843
2,910
36
6,210
789
1,026
21
1,168
296
93
346
52
9
507
4,129

394
119
137

538
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CQOF8009002  ASTRONICS CORP 12/31/2012 0 00 919 258 661 LONG
CQOFB009002  ASTRONICS CORP 3/1/2011000 2/27/2014 000 1,773 392 1,380 LONG
CQOF8009002  BIODELIVERY SCIENCES INTL 11/9/2012000 2/27/2014 0 00 3,231 1,625 1,607 LONG
CQOF8009002  KVH INDS INC . 11/8/2012000 2/27/2014 0 00 271 262 9 LONG
CQOF8003002  KVH INDS INC 6/12/2012000 2/27/2014 0 00 4,326 3,492 833 LONG
CQOF8009002  KVH INDS INC 6/11/2012000 2/27/2014 0 00 2,931 2,334 597 LONG
CQOF8009002  LTX-CREDENCE CORP 5/23/2012000 2/27/2014 000 3,429 2,223 1,205 LONG
CQOF8009002  LTX-CREDENCE CORP 1/30/2012000 2/27/2014 0 00 2,552 1,729 823 LONG
CQOF8009002  MEDIFAST INC 1/23/2012000 2/27/2014 0 00 4,446 2,629 1,816 LONG
CQOF8005002  MEDIFAST INC 1/22/2014 000 2/27/2014 0 00 2,839 2,972 (133) SHORT
CQOF8009002  MEDLEY CAPITAL CORP 12/12/2013000 2/27/2014 0 00 7,134 7,149 {14) SHORT
CQOF8009002  MEDLEY CAPITAL CORP 12/4/2012000 2/27/2014 0 00 2,974 2,916 58 ’ LONG
CQOF8003002  PANTRY INC 1/24/2014000 2/27/2014 0 00 2,180 2,347 (167) 167 (0) SHORT
CQOF8003002  PANTRY INC 1/27/2014000 2/27/2014 0 00 5,878 6,330 (452) 452 {0) SHORT
CQOF8003002  PANTRY INC 12/11/2013000 2/27/2014 0 00 737 731 6 SHORT
CQOF8009002  PHARMERICA CORP 8/15/2013000 2/27/2014 000 8,005 4,318 3,687 SHORT
CQOF8009002  KVH INDS INC 6/11/2012000 2/28/2014 0 00 2,438 1,933 506 LONG
CQOF8003002  MEDIFAST INC 1/23/2012000 2/28/2014 0 00 966 570 396 LONG
CQOF8009002  CORE-MARK HLDG CO INC 3/22/2012000  3/3/2014 0 00 5,750 2,975 2,775 LONG
CQOF8003002  CORE-MARK HLDG CO INC $/2/2012000  3/3/2014000 12,938 6,597 6,341 LONG
CQOF8003002  LAPORTE BANCORP INC 10/10/2012000  3/3/2014 000 7,906 6,392 1,514 LONG
CQOF8009002  MEDLEY CAPITAL CORP 12/4/2012000  3/3/2014 0 00 751 739 11 LONG
CQOF8009002  MEDLEY CAPITAL CORP 12/5/2012000  3/3/2014000 6,797 6,694 102 LONG
CQOF8003002  WAUSAU-MOSINEE PAPER CORP 8/21/2012000  3/3/2014 0 00 4,814 3,494 1,320 LONG
CQOF8009002  WESTFIELD FINL INC NEW 7/20/2012000  3/3/2014 000 662 640 21 LONG
CQOF8009002  WESTFIELD FINL INC NEW 12/6/2013000  3/3/2014 0 00 2,21 2,153 67 SHORT
CQOF8003002  WESTFIELD FINL INC NEW 12/17/2013000  3/3/2014 0 00 1,057 1,026 31 SHORT
CQOF8009002  FIRST CMNTY BANCSHARES INC NEV 3/28/2013000  3/4/2014 0 00 9,692 9,112 580 SHORT
CQOF8009002  GENTIVA HEALTH SVCS INC 9/19/2013000  3/4/2014 0 00 1,176 1,481 {305) SHORT
CQOF8009002  GENTIVA HEALTH SVCS INC 10/22/2013000  3/4/2014 0 00 2,489 3,135 {646) SHORT
CQOF8009002  GENTIVA HEALTH SVCS INC 9/20/2013000  3/4/2014 0 00 3,743 4,837 (1,094) SHORT
CQOF8009002  GENTIVA HEALTH SVCS INC 9/24/20130 00  3/4/2014 0 00 2,460 3,059 {600) SHORT
CQOF8003002  MEDIFAST INC 1/23/2012000  3/4/2014 000 5,895 3,485 2,410 LONG
CQOF8009002  MEDLEY CAPITAL CORP 11/28/2012000  3/4/2014 0 00 9,891 9,447 444 LONG
CQOF8009002  MEDLEY CAPITAL CORP 6/17/2013000  3/4/2014 0 00 1,087 1,042 55 SHORT
CQOF8005002  MEDLEY CAPITAL CORP 6/18/2013000  3/4/2014 0 00 3,487 3,335 152 SHORT
CQOF8009002  MEDLEY CAPITAL CORP 12/5/2012000  3/4/2014 0 00 1,862 1,834 27 LONG
CQOF8003002  WAUSAU-MOSINEE PAPER CORP 8/21/2012000  3/4/2014 0 00 4,573 3,218 1,355 LONG
CQOFB009002  AMERICAN EQUITY INVT LIFE HLDG 2/14/2014000  3/6/2014 0 00 8,054 7,316 737 SHORT
CQOF8009002  AMERICAN EQUITY INVT LIFE HLDG 1/11/2013000  3/6/2014 0 00 7,050 4,051 2,999 LONG
CQOFB009002  SANGAMO BIOSCIENCES INC 1/9/2014000  3/6/2014 0 00 10,693 7,241 3,452 SHORT
CQOF8009002  ALEXZA PHARMACEUTICALS INC 1/23/2014000  3/7/2014 000 196 188 8 SHORT
CQOF8009002  ALEXZA PHARMACEUTICALS INC 1/10/2014000  3/7/2014 0 00 240 235 5 SHORT
CQOF8009002  ALEXZA PHARMACEUTICALS INC 1/17/2013000  3/7/2014 000 501 436 65 LONG
CQOF8009002  ALEXZA PHARMACEUTICALS INC 10/3/2013000  3/7/2014 000 4,507 4,324 183 SHORT
CQOF8009002  CHECK POINT SYSTEMS 1/3/2014000  3/7/2014000 1,060 1,128 (67) SHORT
CQOF8009002  CHECK POINT SYSTEMS 1/6/2014000  3/7/2014 0 00 4,510 4,729 (219) SHORT
CQOF8009002  MEDIFAST INC 1/23/2012000  3/7/2014 000 1,293 792 501 LONG
CQOF8009002  MEDIFAST INC 12/16/2011000  3/7/2014 000 8,609 4,916 3,693 LONG
CQOF8009002 O HRPHARMACEUTICAL INC 1/22/2014000  3/7/2014 0 00 3,847 2,100 1,747 SHORT
€QOF8003002  MEDIFAST INC 12/16/20110 00 3/10/2014 0 00 204 118 86 LONG
CQOF8009002  MEDIFAST INC 12/20/2011000 3/10/2014 0 00 1,809 1,038 771 LONG
CQOF8009002 O H R PHARMACEUTICAL INC 1/29/2014 000 3/10/2014 0 00 3,512 1,706 1,805 SHORT
CQOF8009002 O HRPHARMACEUTICAL INC 1/16/20140 00 3/10/2014 0 00 1,603 769 835 SHORT
CQOF8009002 O H R PHARMACEUTICAL INC 1/29/2014000 3/10/2014 0 00 8,649 4,507 4,142 SHORT
CQOF8009002 O HR PHARMACEUTICAL INC 1/22/2014000 3/10/2014 0 00 1,175 619 556 SHORT
CQOF8003002  MEDIFAST INC 12/30/2011000 3/13/2014 000 5,552 2,842 2,710 LONG
CQOF8009002  MEDIFAST INC 12/20/20110 00 3/11/2014 0 00 10,568 5,760 4,809 LONG
CQOF8009002 O H R PHARMACEUTICAL INC 1/14/2014000 3/11/2014 000 1,331 590 741 SHORT
CQOF8009002 O H R PHARMACEUTICAL INC 1/16/20140 00 3/11/2014 0 00 3,403 1,638 1,766 SHORT
CQOF8009002 O H R PHARMACEUTICAL INC 1/14/20140-00 3/12/2014 0 00 5,117 2,445 2,672 SHORT
CQOF8009002  RCS CAPITAL CORP 10/29/2013000 3/12/2014 0 00 1,800 1,119 681 SHORT
CQOF8009002  RCS CAPITAL CORP 10/15/2013000 3/12/2014 0 00 7,481 4,625 2,856 SHORT
CQOF8009002  RCS CAPITAL CORP 11/7/2013000 3/12/2014 0 00 8,550 5,483 3,067 SHORT
CQOFB009002  RCS CAPITAL CORP 10/28/20130 00 3/13/2014 0 00 675 413 262 SHORT
CQOF8009002  RCS CAPITAL CORP 10/15/2013000 3/13/2014 0-00 3,658 2,261 1,397 SHORT
CQOFB009002  OMNICELL INC 1/22/20130-00 3/14/2014 0 00 5,684 3,084 2,600 LONG
CQOF8009002  OMNICELL INC 9/17/2012000  3/14/2014 0-00 6,322 3,209 3,113 LONG
CQOF8009002  UNILIFE CORP 1/22/2014 000 3/14/2014 0-00 1,986 2,001 (15) SHORT
CQOF8009002  UNIUFE CORP 1/22/2014000 3/14/2014 000 3,075 3,108 (33) SHORT
CQOF8009002  UNILIFE CORP 2/4/2014 000  3/14/2014 000 2,208 1,805 403 SHORT
CQOF8009002  WESTELL TECHNOLOGIES INCCL A 8/1/2013000 3/14/2014 0-00 2,265 1,627 638 SHORT
CQOF8009002  WESTELL TECHNOLOGIES INCCL A 8/1/2013000 3/17/2014 0-00 961 692 270 SHORT

CQOF8009002  MARCHEX INC 11/19/20130-00  3/19/2014 0-00 6,136 4,776 1,360 SHORT
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CQOF80039002
CQOF8003002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF2009002
CQOFB009002
CQOFB009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8003002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF80039002
CQOF8009002
CQOF8009002
CQOF3009002

2013 SCHEDULE D DETAIL

DESCRIPTION . -

MARCHEX INC

MARCHEX INC

LIGAND PHARMACEUTICALS CL B
POWELL INDUSTRIES INC
POWELL INDUSTRIES INC
POWELL INDUSTRIES INC
ALEXZA PHARMACEUTICALS INC
BROOKLINE BANCORP INC DEL
FIRST FINL CORP IND

FIRST FINL CORP IND

HERITAGE FINANCIAL CORP
REMY INTERNATIONAL INC
SANDY SPRING BANCORP INC CMT
SENECA FOODS CORP NEW CL A
ANTHERA PHARMACEUTICALS INC
BERKSHIRE HILLS BANCORP INC
BERKSHIRE HILLS BANCORP INC
BERKSHIRE HILLS BANCORP INC
DIAMOND FOODS INC

EXAR CORP

HARMONIC INC

INPHI CORP

INVESTORS CAPITAL HOLDINGS LTD
LANDEC CORP

LANDEC CORP

LANDEC CORP

LANDEC CORP

LANDEC CORP

PARK STERLING CORP
SIMPLICITY BANCORP

ALEXZA PHARMACEUTICALS INC
ALEXZA PHARMACEUTICALS INC
BRIDGELINE DIGITAL INC
BRIDGELINE DIGITAL INC
BRIDGELINE DIGITAL INC
BRIDGELINE DIGITAL INC
EXTREME NETWORKS INC
EXTREME NETWORKS INC
FINANCIAL INSTNS INC
FINANCIAL INSTNS INC
FINANCIAL INSTNS INC
FINANCIAL INSTNS INC
GREENBRIER COS INC

PROCERA NETWORKS INC
PROCERA NETWORKS INC
PROCERA NETWORKS INC
TOWER INTERNATIONAL INC
DIAMOND FOODS INC
DIAMOND FOODS INC

INPHI CORP

INPHI CORP

ALEXZA PHARMACEUTICALS INC
BRIDGELINE DIGITAL INC
BRIDGELINE DIGITAL INC
BRIDGELINE DIGITAL INC
DIAMOND FOODS INC
OMNICELL INC

PROCERA NETWORKS INC
ALEXZA PHARMACEUTICALS INC
OMNICELL INC

PROVIDENCE SVC CORP

SILICON IMAGE INC

SILICON IMAGE INC

SILICON IMAGE INC

SILICON IMAGE INC

WESTELL TECHNOLOGIES INC CL A
ALEXZA PHARMACEUTICALS INC
DIAMOND FOODS INC

POWELL INDUSTRIES INC
WAUSAU-MOSINEE PAPER CORP
WAUSAU-MOSINEE PAPER CORP
WAUSAU-MOSINEE PAPER CORP
ALEXZA PHARMACEUTICALS INC
ALEXZA PHARMACEUTICALS INC

. ACQUISITION DA

11/22/2013 0 00
11/19/2013 0 00
1/7/2014 0 00
1/9/2014 0 00
1/10/2014 0 00
1/17/2014 0 00
1/17/2013 0 00
10/1/2013 0 00
5/16/2012 0 00
5/15/2012 0 00
10/30/2013 0 00
8/8/2013 0 00
2/7/2014 0 00
10/31/20110 60
3/4/2014 0 00
11/14/2013 0 00
11/7/2013 0 00
2/14/2014 0 00
2/19/2014 0 00
3/1/20110 00
4/22/20130 00
12/18/2012 0 00
11/13/2013 0 00
1/26/2012 0 00
6/24/20110 00
1/30/2012 0 00
6/23/20110 00
6/22/20110 00
3/1/20110 00
7/26/20130 00
1/17/2013 0 00
1/16/2013 0 00
2/18/2014 0 00
2/20/2014 0 00
8/15/2013 0 00
3/31/20110 00
1/29/2014 0 00
1/22/2014 0 00
12/19/2013 0 00
10/17/20120 00
10/18/2012 0 00
1/21/2014 0 00
1/15/2013 0 00
12/27/2013 0 00
11/6/2013 0 00
11/12/2013 0 00
10/30/2013 0 00
2/19/2014 0 00
12/30/2013 0 00
1/22/2013 0 00
12/18/2012 0 00
1/16/2013 0 00
3/31/20110 00
12/30/2011 0 00
9/22/2011 0 00
12/30/2013 0 00
3/1/20110 00
11/6/2013 0 00
1/16/2013 0 00
3/1/20110 00
4/1/2014 0 00
3/21/20130 00
2/13/20130 00
2/12/20130 00
2/28/20130 00
8/1/20130 00
1/16/2013 0-00
12/30/2013 0-00
1/9/2014 0-00
8/21/2012 0-00
8/23/20120 00
11/28/2012 0 00
1/16/2013 0-00
9/3/2013 0 00

3/20/2014 0 00
3/20/2014 0 00
3/24/2014 0 00
3/24/2014 0 00
3/24/2014 0 00
3/24/2014 0-00
3/25/2014 0 00
3/25/2014 0 00
3/25/2014 0 00
3/25/2014 0 00
3/25/2014 0 00
3/25/2014 0 00
3/25/2014 0 00
3/25/2014 0 00
3/26/2014 000
3/26/2014 0 00
3/26/2014 0 00
3/26/2014 0 00
3/26/2014 0 00
3/26/2014 0 00
3/26/2014 0 00
3/26/2014 0 00
3/26/2014 0 00
3/26/2014 0 00
3/26/2014 0 00
3/26/2014 0 00
3/26/2014 0 00
3/26/2014 0 00
3/26/2014 0 00
3/26/2014 0 00
3/27/2014 0 00
3/27/2014 0 00
3/27/2014 0 00
3/27/2014 0 00
3/27/2014 0 00
3/27/2014 0 00
3/27/2014 0 060
3/27/2014 0 00
3/27/2014 0 00
3/27/2014 0 00
3/27/2014 0 00
3/27/2014 0 00
3/27/2014 0 00
3/27/2014 0 00
3/27/2014 0 00
3/27/2014 0 00
3/27/2014 0 00
3/28/2014 0 00
3/28/2014 0 00
3/31/2014 0 00
3/31/2014 000
4/1/2014 0 00
4/1/2014 0 00
4/1/2014 0 00
4/1/2014 0 00
4/1/2014 0 00
4/1/2014 0 00
4/1/2014 0 00
4/2/2014 0 00
4/2/2014 0 00
4/2/2014 0-00
4/2/2014 0 00
4/2/2014 0-00
4/2/2014 0 00
4/2/2014 0 00
4/2/2014 0 00
4/3/2014 0-00
4/3/2014 0 00
4/3/2014 0 00
4/3/2014 0-00
4/3/2014 0-00
4/3/2014 0-00
4/4/2014 000
4/4/2014 0-00

4,430

4,875
6,026
5,095
370
2,815
1,343
1,136
5,548
4,379
4,037
5,079
4,960
3,697
2,555
3,349
739
1,968
5,001
4,658
1,529
140
335
390
309
328
1,851
1,718
3,150
385
1,042
838
4,971
2,260
51
2,790
4,483
785
6,930
4,604
671
185
554
927
101
2,206
6,153
3,547
1,347
12,893
4,105
697
7,126
2,352
2,560
321
1,417
1,344
5,076
228
5,483
3,520
1,768
128

1,098
4,711
2,310
3,495
2,935
4,500
2,033
1,440
1,888

414
1,105
3,817
3,893
1,706

154

453

511

414
2,308
2,371
3,173
317
859
825
1,957
3,323
70
3,868
3,884

5,231
2,502
390
191
605
600
66
1,623
2,933
4,705
1,308
6,175
2,993
523
5,291
1,729
1,836
235
1,510
1,005
4,820
171
3,997
2,303
1,929
138

(86)
206
13
407
245
379
570
1,609
22
32
27
38
1,237
2,070
542
2,144

1,664
1,116
1,461

863
1,184
765
(177)
(14)
(118)
(120)
(95)
(86)
(547)
{653)
(23)
68
184
14
3,014
(1,063)
(19)
(1,078)
599
162
1,699
2,101
281
(7)
(51}
327
35
583
3,220
(1,158)
(51)
6,718
1,112
174
1,835
623
724
8s
(93)
339
257
57
1,487
1,218
(162)
(10}




THE KELVIN AND ELEANOR SMITH FOUNDATION
EIN 34-6555349
FYE 10/31/2014

2013 SCHEDULE D DETAIL

" DESCRIPTION
CQOFB009002  INVESTORS CAPITAL HOLDINGS LTD
CQOF8009002  SPECTRUM PHARMACEUTICALS INC
CQOF8009002  WAUSAU-MOSINEE PAPER CORP
CQOF8009002  WAUSAU-MOSINEE PAPER CORP
CQOF8003002  ALEXZA PHARMACEUTICALS INC
CQOF8009002  ALEXZA PHARMACEUTICALS INC
CQOF8009002  GAIAM INC

CQOF3009002  GAIAM INC

CQOF2009002  API TECHNOLOGIE/SH NEW
CQOF8009002  GAIAM INC

CQOF8009002  INVESTORS CAPITAL HOLDINGS LTD
CQOF8003002  GAIAM INC

CQOF80093002  GAIAM INC

CQOF8009002  GAIAM INC

CQOF8009002  GAIAMIINC

CQOF8009002  INVESTORS CAPITAL HOLDINGS LTD
CQOF8009002  INVESTORS CAPITAL HOLDINGS LTD
CQOF8009002  INVESTORS CAPITAL HOLDINGS LTD
CQOF8009002  INVESTORS CAPITAL HOLDINGS LTD
CQOF8009002  TELECOMMUNICATION SYS INCCLA
CQOF8009002  TELECOMMUNICATION SYS INCCL A
CQOF8009002  TELECOMMUNICATION SYS INCCL A
CQOF8009002  TELECOMMUNICATION SYS INCCLA
CQOF8009002  TELECOMMUNICATION SYS INCCLA
CQOF8009002  ULTRA CLEAN HLDGS INC
CQOF8009002  ULTRA CLEAN HLDGS INC
CQOF8009002  ALEXZA PHARMACEUTICALS INC
CQOF8009002  INVESTORS CAPITAL HOLDINGS LTD
CQOF8009002  TELECOMMUNICATION SYS INCCL A
CQOF8009002  TELECOMMUNICATION SYSINC CLA
CQOF8009002  TELECOMMUNICATION SYSINCCL A
CQOF8009002  WESTFIELD FINL INC NEW
CQOF8009002  ACTUATE CORPORATION
CQOF8009002  ACTUATE CORPORATION
CQOF8009002  ACTUATE CORPORATION
CQOF8009002  CALLAWAY GOLF CO COM
CQOF8009002  HERITAGE FiNL GROUP INC COM
CQOF8009002  iNVESTORS CAPITAL HOLDINGS LTD
CQOF8009002  PSYCHEMEDICS CORP
CQOF8009002  TELECOMMUNICATION SYS INC CLA
CQOF8009002  TELECOMMUNICATION SYS INCCL A
CQOF8009002  WESTFIELD FINL INC NEW
CQOF8009002  WESTFIELD FINLINC NEW
CQOF8009002  WESTFIELD FINL INC NEW
CQOF8009002  ACTUATE CORPORATION
CQOF8009002  KVH INDS INC

CQOF8009002  REPUBLIC AWYS HLDGS INC
CQOF8009002  REPUBLIC AWYS HLDGS INC
CQOF8009002  REPUBLIC AWYS HLDGS INC
CQOF8009002  WESTFIELD FINL INC NEW
CQOF8009002  WESTFIELD FINL INC NEW
CQOF8009002  INVESTORS CAPITAL HOLDINGS LTD
CQOF8009002  KVH INDS INC

CQOF8009002  WESTFIELD FINL INC NEW
CQOF8009002  WESTFIELD FINL INC NEW
CQOFB009002  WESTFIELD FINL INC NEW
CQOF8003002  WESTFIELD FINL INC NEW
CQOF8009002  WESTFIELD FINL INC NEW
CQOF8009002  BUILD-A-BEAR WORKSHOP INC
CQOFB009002  BUILD-A-BEAR WORKSHOP INC
CQOF8009002  ACTUATE CORPORATION
CQOF8009002  ACTUATE CORPORATION
CQOF8009002  ALEXZA PHARMACEUTICALS INC
CQOF8009002  ARCTIC CAT INC

CQOF8009002  BROOKLINE BANCORP INC DEL
CQOF8003002 BROOKLINE BANCORP INC DEL
CQOF8009002 BROOKLINE BANCORP INC DEL
CQOF8009002  CAMBREX CORP

CQOF8009002  CASELLA WASTE SYSINCCLA
CQOF8009002  CYNOSURE INC

CQOF8009002  AESTINATION XL GROUP INC
CQOF8009002  AESTINATION XL GROUP INC
CQOFB009002  EMULEX CORP COM NEW
CQOF8009002  EMULEX CORP COM NEW

11/13/2013 0 00
2/21/2013 0 00
11/27/2012 0 00
11/28/2012 0 00
9/3/2013 0 00
1/23/2013 0 00
9/17/2012 0 00
9/18/2012 0 00
12/27/2013 0 00
9/18/2012 0 00
11/13/2013 0 00
10/8/2012 0 00
10/3/2012 0 00
9/18/2012 0 00
9/28/2012 0 00
11/11/20130 00
11/13/2013 0 00
8/25/2011 0 00
10/9/2013 0 00
2/5/2014 0 00
2/4/2014 0 00
1/2/2014 0 00
1/7/2014 0 00
1/6/2014 0 00
4/18/2013 0 00
4/22/20130 00
1/23/2013 0 00
8/25/2011 0 00
2/5/2014 0 00
2/13/2014 0 00
2/12/2014 0 00
7/20/2012 0 00
12/2/2013 0 00
11/13/2013 0 00
11/25/2013 0 00
1/14/2014 0 00
10/29/2013 0 00
8/25/2011 0 00
8/19/2013 0 00
2/12/2014 0 00
2/10/2014 0 00
5/10/2012 0 00
5/9/20120 00
7/20/2012 0 00
12/2/2013 0 00
6/11/2012 0 00
3/10/2014 0 00
11/21/2013 0 00
3/11/2014 0 00
12/11/20130 00
5/9/2012 0 00
8/25/20110 00
6/11/2012 0 00
12/12/2013 0 00
5/8/20120 00
12/11/2013 0 00
5/7/2012 0 00
5/8/2012 0 00
10/25/2013 0 00
10/24/2013 0 00
3/11/2014 0-00
12/2/2013 0 00
1/23/2013 0 00
7/5/2012 0 00
10/1/2013 0 00
10/25/2013 0 00
11/25/2013 0 00
1/22/2014 0 00
6/7/2011 0-00
12/27/2013 000
12/6/2013 0-00
12/11/2013 0-00
10/22/2013 000
11/13/2013 0 00

4/4/2014 0-00
4/4/20140 00
4/4/2014 0 00
4/4/2014 0 00

4/7/20140 00

4/7/2014 0 00

4/7/20140 00

4/7/2014 0 00

4/8/2014 0 00

4/8/2014 0 00

4/8/2014 0 00

4/9/2014 0 00

4/9/2014 0 00

4/9/2014 0 00

4/9/2014 0 00

4/9/2014 0 00

4/9/2014 0 00

4/9/2014 0 00

4/9/2014 0 00
4/10/2014 0 00
4/10/2014 0 00
4/10/2014 0 00
4/10/2014 0 00
4/10/2014 0 00
4/10/2014 0 00
4/10/2014 0 00
4/11/2014 0 00
4/11/2014 0 00
4/11/2014 0 00
4/11/2014 0 00
4/11/2014 0 00
4/11/2014 0 00
4/14/2014 0-00
4/14/2014 0 00
4/14/2014 0 00
4/14/2014 0 00
4/14/2014 0 00
4/14/2014 0 00
4/14/2014 0 00
4/14/2014 0 00
4/14/2014 0 00
4/14/2014 0 00
4/14/20140 00
4/14/2014 0 00
4/15/2014 0 00
4/15/2014 0 00
4/15/2014 0 00
4/15/2014 0 00
4/15/2014 0 00
4/15/2014 0 00
4/15/2014 0 00
4/16/2014 0-00
4/16/2014 0 00
4/16/2014 0 00
4/16/2014 0 00
4/16/2014 0 00
4/17/2014 0 00
4/17/2014 0 00
4/21/2014 0 00
4/21/2014 0 00
4/22/2014 0-00
4/22/2014 0 00
4/22/2014 000
4/22/2014 0 00
4/22/2014 0 00
4/22/2014 0 00
4/22/2014 0 00
4/22/2014 0 00
4/22/2014 0 00
4/22/2014 0-00
4/22/2014 0 00
4/22/2014 0-00
4/22/2014 0 00
4/22/2014 0-00

712
6,401
1,586
5,362
1,420

a1
2,481
718
894
1,310
3,351
5,116
1,101
1,659
188
708
1,629
595
1,856
1,265
490
577
1,280
52
2,168
2,280
1,648
1,492
1,488
49
503
434
57
1,823
1,017
5,076
6,582
643
11,376
407
692
1,176
373
810
2,524
2,285
2,373
3,483
3,653
100
1,879
1,327
3,723
193
2,489
563
156
1,968
1,157
3,102
1211
746
1,407
2,474
120
2,676
1,379
1,833
2,887
1,037
688
2,718
2,491
68

1,191

3,332
2,510

862
92
700
1,617
372
1,709
1,120
434
531
1,206
43

1,011
1,837
935
1,347
43

442
78
2,496
1,397
4,586
5,826
403
9,533
355
601
1,202

832
3,516
1,809
2,821
4,334
4,345

102
1,913

838
2,910

197
2,540

575

160
2,023

.750
1,992
1,197

990
1,517
2,264

119
2,634
1,357
1,453
3,698
1,077

798
3,163
2,592

70

2,606

1,224
1,269
(189)
556
140

57
(8)
(21)
(673)
(380)
290
756
240
1,843
52
91
(26)
(7)
(21)
(992)

(448)
(852)
(692)
(2}
(35)
489
814
(4)
(s1)
(12)
(4)
(55)
408
1,110
14
(244)
(110}
210

41
23
381
(811)
{41)
{110)
(444)
(101)
(3)




THE KELVIN AND ELEANOR SMITH FOUNDATION
EIN 34-6555349
FYE 10/31/2014

2013 SCHEDULE D DETAIL

DESCRIPTION

CQOFB009002  MEADOWBROOK INS GROUP INC
CQOFB8009002  PHARMERICA CORP

CQOF8009002  PHARMERICA CORP

CQOF8009002  REMY INTERNATIONAL INC
CQOF8009002  REMY INTERNATIONAL INC
CQOF8009002  SPECTRUM PHARMACEUTICALS INC
CQOF8009002  SPECTRUM PHARMACEUTICALS INC
CQOF8009002  SPECTRUM PHARMACEUTICALS INC
CQOF8009002  STERLING BANCORP/DE
CQOFB8009002  UNISYS CORP

CQOF8009002  UNISYS CORP

CQOF8009002  ADDUS HOMECARE CORP
CQOF8009002  AMERICAN EQUITY INVT LIFE HLDG
CQOF8009002  BUILD-A-BEAR WORKSHOP INC
CQOF8009002  CTS CORP

CQOF8009002  CAMPUS CREST COMMUNITIES INC
CQOF8009002  CAMPUS CREST COMMUNITIES INC
CQOF8009002  GREENBRIER COS INC
CQOFB009002  JOHNSON OUTDOORS INCCL A
CQOF8009002  JOHNSON OUTDOORS INC CL A
CQOF8009002 K12 INC

CQOF8009002 K12 INC

CQOF8009002  MEADOWBROOK INS GROUP INC
CQOF8009002  MEADOWBROOK INS GROUP INC
CQOF8009002  MIDDLESEX WATER CO
CQOF8009002  PROCERA NETWORKS INC
CQOF8009002  PROCERA NETWORKS INC
CQOF8009002  SI FINL GROUP INC MD
CQOF8009002  SI FINL GROUP INC MD
CQOF8009002  SI FINL GROUP INCMD
CQOF8009002  UNIVEST CORP PA

CQOF8009002  AMERICAN EQUITY INVT LIFE HLDG
CQOF8009002  AMERICAN EQUITY INVT LIFE HLDG
CQOF8009002  BUILD-A-BEAR WORKSHOP INC
CQOF80039002  DAKOTA PLAINS HOLDINGS INC
CQOF8003002  DAKOTA PLAINS HOLDINGS INC
CQOFB8009002  INVESTORS CAPITAL HOLDINGS LTD
CQOF8009002 K12 INC

CQOF8009002  NORTEAST BANCORP
CQOF8009002  NORTEAST BANCORP
CQOF8009002  BUILD-A-BEAR WORKSHOP INC
CQOF8009002  DAKOTA PLAINS HOLDINGS INC
CQOF8003002  GREENBRIER COS INC
CQOFB009002  INVESTORS CAPITAL HOLDINGS LTD
CQOFB009002  NORTEAST BANCORP
CQOF8009002  NORTEAST BANCORP
CQOF8009002  NORTEAST BANCORP
CQOF8009002  NORTEAST BANCORP
CQOF8009002  PERCEPTRON INC

CQOF8009002  PERCEPTRON INC

CQOF8009002  PERCEPTRON INC

CQOF8009002  BUILD-A-BEAR WORKSHOP INC
CQOFB009002  BUILD-A-BEAR WORKSHOP INC
CQOF8003002  BUILD-A-BEAR WORKSHOP INC
CQOFB8009002  DAKOTA PLAINS HOLDINGS INC
CQOF8009002  PERCEPTRON INC

CQOF8009002  PERCEPTRON INC

CQOF8009002  DAKOTA PLAINS HOLDINGS INC
CQOF8003002  DIAMOND FOODS INC
CQOFB009002  DIAMOND FOODS INC
CQOFB009002  GREENBRIER COS INC
CQOFB009002  HENNESSY ADVISORS INC
CQOF8009002  MEADOWBROOK INS GROUP INC
CQOF8009002  PHARMERICA CORP

CQOFB009002  WESTELL TECHNOLOGIES INCCLA
CQOFB8009002  WESTELL TECHNOLOGIES INCCL A
CQOF8009002  GREENBRIER COS INC
CQOFB009002  GREENBRIER COS INC
CQOFB009002  AMN HEALTHCARE SVCS INC
CQOF8009002  API TECHNOLOGIE/SH NEW
CQOFB009002  ACCURAY INC DEL

CQOFB8009002  ACCURAY INC DEL

CQOF8009002  ACCURAY INC DEL

. . ACQUISITION DATE
CQOF8009002  HORACE MANN EDUCATORS CORP N

5/6/2009 0 00
12/6/2013 6-00
9/18/2013 0-00
8/15/2013 0 00

8/8/2013 0 00
8/23/2013 0 00

11/14/2013 0-00
2/21/2013 0-00
2/22/2013 0 00
3/17/2014 0 00
9/19/2012 0 00
$/31/2013 0 00
1/15/2014 0 00
1/11/20130 00

10/24/2013 0 00
2/14/2014 0 00
10/4/2012 0 00

8/9/2013 0 00
1/15/2013 ¢ 00
2/27/2014 0 00
2/28/2014 0 00
3/11/2014 0 00
11/7/20130 00
12/6/20130 00
12/5/2013 0 00

12/17/2013 0 00

1/9/2014 0 00

11/6/2013 0 00
12/30/2011 0 00
12/22/2011 0 00
12/20/2011 0 00

3/7/20110 00
1/11/2013 000
1/16/2013 0 00

10/24/2013 0 00

4/1/2013 0 00
1/29/2013 0 00
8/25/20110 00
11/7/2013 0 00

1/9/2014 0 00

1/8/2014 0 00

10/24/2013 0 00

4/1/2013 0 00
1/15/2013 0 00
8/25/20110 00

1/7/2014 0 00

1/3/2014 0 00

1/6/2014 0 00

1/9/2014 0 00
1/10/2014 0 00
9/26/2013 0 00
9/27/20130 00

10/24/2013 0 00

9/6/2013 0 00

9/9/2013 0 00

4/1/2013000
9/26/2013 0 00

2/9/2012 0-00

4/1/20130 00

12/30/2013 0 00
1/10/2014 0 00
1/15/2013 0 00

7/6/2012 0 00
12/5/2013 0 00
9/18/2013 0-00

8/1/2013 0 00
7/15/2013 0 00

12/27/2012 0 00
1/15/2013 0 00
9/23/2013 0 00

12/27/2013 000
1/22/2014 0 00
1/21/2014 0-00

3/4/2014 0:00

4/22/2014 0 00
4/22/2014 0 00
4/22/2014 0-00
4/22/2014 0 00
4/22/2014 0 00
4/22/2014 0 00
4/22/2014 0 00
4/22/2014 0 00
4/22/2014 0 00
4/22/2014 0 00
4/22/2014 0 00
4/22/2014 0 00
4/23/2014 0 00
4/23/2014 0 00
4/23/2014 0 00
4/23/2014 0 00
4/23/2014 0 00
4/23/2014 0 00
4/23/2014 0 00
4/23/2014 0 00
4/23/2014 0 00
4/23/2014 0 00
4/23/2014 0 00
4/23/2014 0 00
4/23/2014 0 00
4/23/2014 0 00
4/23/2014 0 00
4/23/2014 0 00
4/23/2014 0 00
4/23/2014 0 00
4/23/2014 0 00
4/23/2014 0 00
4/24/2014 0 00
4/24/2014 0 00
4/24/2014 0 00
4/24/2014 0 00
4/24/2014 0 00
4/24/2014 0 00
4/24/20140 00
4/24/2014 0 00
4/24/2014 0 00
4/25/2014 0 00
4/25/2014 0 00
4/25/2014 0 00
4/25/2014 0 00
4/25/2014 0 00
4/25/2014 0 00
4/25/2014 0 00
4/25/2014 0-00
4/25/2014 0 00
4/25/2014 0 00
4/25/2014 0 00
4/28/2014 0 00
4/28/2014 0 00
4/28/20140 00
4/28/2014 0 00
4/28/2014 0 00
4/28/2014 0 00
4/29/2014 000
4/29/2014 0 00
4/29/2014 0 00
4/29/2014 0 00
4/29/20140 00
4/29/20140 00
4/29/2014 0-00
4/29/2014 0-00
4/29/2014 0-00
4/30/2014 0-00
4/30/2014 0-00

5/1/2014 0 00

5/1/2014 0 00

5/1/2014 0 00

5/1/2014 0-00

5/1/2014 0-00

PROLEED

2,497
2,110
4,113
2,751
3,072
614
2,407
638
55
3,019
6,251
8,132
5,793
10,542
1,258
2,693
859
6,709
5,291
1,280
1,280
1,560
1,961
1,612
298
4,919
4,422
a61
1,763
1,682
668
3,984
10,270
3,863
1,139
1,741
919
199
5,204
630
8,006
806

4,597
156
1,353
625
187
1,531
1,509
3,561
1,756
1,867
119
666
1,100
1,309
2,231
890
851
5,399
1,457
4,000
1,442
3,864
379
554
5,292
1,018
1,793
829
2,067
3,097
797

S . LOSTBASIS )

806
2,658
1,935
1,327
2,521

3,271
1,082
90
3,100
4,917
5,815
6,618
5,861
812
2,559
966
8,156
1,887
1,242
1,256
1,490
1,692
2,075

4,806
5,385
670
1,505
1,403
558
3,699
5,717
2,147
735
4,021
2,177
124
4,500
650
8,259
521
1,765
1,573
98
1,403
644
194
1,592
1,829
2,966
1,464
1,203
71
399
2,285
1,082
1,034
1,866
721
4,976
507
969
1,899
1,896

445
1,655
349
2,043
1,273
2,378
3,566
985

1,692
(548)
2,178
1,424
551
133
(864)
(444)
(35)
(80)
1,334
2,316
(825)
4,681

133
(107)
(1,447)
3,404
38
25
70
269
(463)
(81)
113
{963)
(209)
258
279
110
285
4,553
1,716
203
(2,280)
{1,258)
75
704
(20)
{253)
286
{923)
3,024
58
(49)
(19)
(7)
(61)
(321)
595
292

a8
267
(1,185)
227
1,197
(976)
130
923
950
3,030
{456)
1,968
31
109
3,637

(250)
(a45)
(310)
{469)
(188)

250



THE KELVIN AND ELEANOR SMITH FOUNDATION
EIN 34-6555349
FYE 10/31/2014

2013 SCHEDULE D DETAIL

S . ‘SALES
DESCRIPTION .. . . ... ’ACQUISITSONDATE ,TRADEDATE  PROCEEDS COST BASIS 7 ; A :
CQOF8009002  ACCURAY INC DEL 3/4/2014000  5/1/2014 0 00 1,313 1,629 (316) SHORT

CQOF8009002  ACETO CORP 2/18/2014 000  5/1/2014 0-00 4,069 3,596 473 SHORT
CQOF8009002  ACETO CORP 3/31/2014000  5/1/2014 0-00 as57 417 40 SHORT
CQOF8009002  ACETO CORP 3/27/2014000  5/1/2014 0 00 6,354 5,894 460 SHORT
CQOF8009002  ACTUATE CORPORATION 11/6/2012000  5/1/2014 000 2,954 2,727 227 . LONG
CQOF8009002  ACTUATE CORPORATION 3/11/2014000  5/1/2014 0 00 322 337 (15} SHORT
CQOF8009002  ALEXZA PHARMACEUTICALS INC 1/25/2013000  5/1/2014 000 1,951 2,113 (163) LONG
CQOF8009002  ALEXZA PHARMACEUTICALS INC 1/23/2013000  5/1/2014 0 00 17 18 {2) LONG
CQOFB009002  ALEXZA PHARMACEUTICALS INC 1/24/2013000  5/1/2014 000 878 952 {74) LONG
CQOF8009002  ALON USA ENERGY INC 3/27/2014000  5/1/2014 0 00 2,516 2,264 253 SHORT
CQOF8009002  AMERICAN NATL BANKSHARES INC 4/10/2014000  5/1/2014 0 00 2,765 2,520 (155) 155 - SHORT
CQOF8009002  AMREIT INC-CLASS B 6/2/2013000  5/1/2014 0 00 2,502 2,807 (305) - (305) SHORT
CQOF8009002  AVIAT NETWORKS INC 1/6/2014000  5/1/2014 0 00 477 724 (247) 147 (100) SHORT
CQOF8009002  AVIAT NETWORKS INC 1/3/2014000  5/1/2014 0 00 869 1,317 {448} 448 0 SHORT
CQOF8009002  BEBE STORES INC 11/8/2013000  5/1/2014 0 00 545 636 (91) 91 {0} SHORT
CQOF8009002  BEBE STORES INC 11/12/2013000  5/1/2014 0 00 2,270 2,695 {425) 68 (357) SHORT
CQOF8009002  BIO-REFERENCE LABS INC PAR $0 01 11/29/2013000  5/1/2014 0 00 3,107 3,663 {556) 72 (483) SHORT
CQOFB009002  BLACK DIAMOND INC 5/20/2013000  5/1/2014 0-00 1,654 1,354 300 SHORT
CQOF8009002  BLACK DIAMOND INC 5/21/2013000  5/1/2014 000 8,072 6,610 1,463 SHORT
CQOF8009002  BRAVO BRIO RESTAURANT GROUP IM 12/22/2011000  5/1/2014000 1,505 1,586 (82) LONG
CQOF8009002  BROOKLINE BANCORP INC DEL 11/27/2013000  5/1/2014 000 407 406 1 SHORT
CQOF8009002  BROOKLINE BANCORP INC DEL 11/25/2013000  5/1/2014 06 00 2,739 2,740 (1) SHORT
CQOF8009002  BROOKLINE BANCORP INC DEL 12/2/2013000 5/1/2014000 2,920 2,907 13 SHORT
CQOF8009002  BUILD-A-BEAR WORKSHOP INC 9/9/2013000  5/1/2014 0 00 3,247 1,903 1,344 SHORT
CQOF8009002  BUILD-A-BEAR WORKSHOP INC 9/9/2013000  5/1/2014 0 00 6,605 3,606 2,999 SHORT
CQOF8009002  CALLAWAY GOLF CO COM 1/14/2014000  5/1/2014 0 00 1,000 977 24 SHORT
CQOF8009002  CALLAWAY GOLF CO COM 1/10/2014000  5/1/2014 0 00 2,210 2,157 53 SHORT
CQOF8009002  CALLIDUS SOFTWARE INC 11/7/2012000  5/1/2014 0 00 2,507 1,128 1,379 LONG
CQOF8009002  CALLIDUS SOFTWARE INC 8/23/2012000  5/1/2014 000 265 118 147 LONG
CQOF8009002  CAMBREX CORP 1/22/2014000  5/1/2014 0 00 5,988 4,997 991 SHORT
CQOF8009002  CAMBREX CORP 1/22/2014000  5/1/2014 0 00 5,620 4,738 882 SHORT
CQOF8009002  CAMPUS CREST COMMUNITIES INC 10/4/2012000  5/1/2014 0 00 3,122 3,506 (384) LONG
CQOF8009002  CAPE BANCORP INC 6/28/2013000  5/1/2014 0-00 1,961 1,776 185 SHORT
CQOF8009002  CAPE BANCORP INC 12/30/2013000  5/1/2014 0 00 2,045 1,975 70 SHORT
CQOF8009002  CAREER ED CORP 3/10/2014000  5/1/2014 0 00 858 859 (1) SHORT
CQOF8009002  CASELLA WASTE SYS INCCL A 6/7/2011000  5/1/2014 0 00 532 681 {149} LONG
CQOF8009002  CASELLA WASTE SYS INCCL A 6/24/2011000 5/1/2014 0 00 857 1,005 (148) LONG
CQOFB0O09002  CASELLA WASTE SYSINCCL A 6/13/2011000  5/1/2014 0 00 3,042 3,693 (651) LONG
CQOFB8009002  CHARTER FINANCIAL CORP 4/23/2014000  5/1/2014 0 00 5,300 5,377 (77) 77 - SHORT
CQOFB009002  CHEVIOT FINL CORP 4/23/2013000  5/1/2014 0 00 2,476 2,631 (155) LONG
CQOFB0O09002  CHEVIOT FINL CORP 4/22/2013000  5/1/2014000 3,638 3,864 (226} LONG
CQOF8009002  CIBER INC COM STK USDO 01 3/6/2014000  5/1/2014000 1,526 1,702 (175) SHORT
CQOF8009002  CITIZENS & NORTHN CORP 1/16/2014000  5/1/2014 0 00 2,290 2,477 (187) SHORT
CQOF38009002  COMMERCIAL VEH GROUP INC 3/10/2014000  5/1/2014 0 00 2,046 1,883 162 SHORT
CQOFB8009002  COMSTOCK RES INC 9/4/2013000  5/1/2014 0 00 4,343 2,237 2,106 SHORT
CQOF8009002  CORE MOLDING TECHNOLIGIES INC 3/16/2012000  5/1/2014 0 00 3,359 2,649 709 LONG
CQOF8009002  CYNOSURE INC 12/27/2013000  5/1/20140 00 3,643 3,915 {272) 150 {122) SHORT
CQOF8009002  CYTRX CORP 2/27/2014000  5/1/2014 0 00 351 699 (348) 268 (79) SHORT
CQOF8009002  CYTRX CORP 1/31/2014000  5/1/2014000 708 1,495 {787) 787 {0) SHORT
CQOF8009002  DGSE COMPANIES INC 3/1/2011000  5/1/20140 00 1,478 2,727 (1,249) LONG
CQOF8009002  DAKOTA PLAINS HOLDINGS INC 4/1/2013000  5/1/2014 0 00 1,489 3,074 (1,584) LONG
CQOFB003002  DIVERSIFIED RESTAURANT HOLDING 4/2/2014000 5/1/2014 0 00 689 712 (23) 23 - SHORT
CQOF8009002  DONEGAL GROUP INC 10/30/2013000  5/1/2014 0 00 147 161 (15) SHORT
CQOF8009002  DONEGAL GROUP INC 12/6/2013000  5/1/2014 0 00 2,653 2,923 {(270) SHORT
CQOF8009002  EMCINS GROUP INC 2/12/2014000  5/1/2014 0 00 3,593 2,998 594 SHORT
CQOF8009002  EPIQ SYS INC 3/6/2014000 5/1/2014 000 2,230 2,507 (277) 106 (172) SHORT
CQOF8009002  EMERALD OIL INC 4/22/2014000  5/1/2014 0 00 1,260 1,278 {18) 18 - SHORT
CQOF8009002  EMULEX CORP COM NEW 10/8/2013000  5/1/2014 0-00 579 797 {218) SHORT
CQOF8009002  EMULEX CORP COM NEW 11/13/2013000  5/1/2014 0 00 2,512 3,513 (1,001} SHORT
CQOF8009002  ENNIS BUSINESS FORMS 3/1/2011000  5/1/2014 000 3,720 4,006 (286) LONG
CQOF8009002  EVOLUTION PETE CORP COM 10/3/2013000  5/1/2014 000 2,026 1,933 93 SHORT
CQOF8009002  EVOLVING SYSTEMS INC 10/25/2013000  5/1/2014 0 00 344 410 {66) SHORT
CQOF8009002  EVOLVING SYSTEMS INC 10/28/2013000  5/1/2014 0 00 654 778 {125} SHORT
CQOF8009002  EXAR CORP 3/1/2011000  5/1/2014 0-00 1,962 1,181 781 LONG
CQOF8009002  FARMERS NATL BANC CORP 10/29/2013000  5/1/2014 0-00 3,830 3,278 553 SHORT
CQOF8009002  FIRST CMNTY BANCSHARES INC NEV 3/28/2013000  5/1/2014 000 1,762 1,925 {184) - (164) LONG
CQOF8003002  FIRST FINL CORP IND 4/22/2014000  5/1/2014 0-00 4,452 4,472 (20) SHORT
CQOF8009002  FLUSHING FINL CORP 3/3/2014 000  5/1/2014 000 2,953 3,101 (147) SHORT
CQOF8003002  FORBES ENERGY SERVICES LTD 2/17/2012000  S/1/2014 000 2,694 3,953 (1,259) LONG
CQOF8009002  FORBES ENERGY SERVICES LTD 4/25/2012000  5/1/2014 0-00 155 196 (41) LONG
CQOF8009002  FORBES ENERGY SERVICES LTD 2/27/2012000  5/1/2014 000 2,023 3,083 {1,060) LONG
CQOF8009002  FORBES ENERGY SERVICES LTD 2/22/2012000 5/1/2014 000 91 136 (45) LONG
CQOF8009002  FORBES ENERGY SERVICES LTD 2/21/2012000  5/1/2014 000 575 856 (281) LONG

CQOF8009002  FRANKLIN FINANCIAL CORP/VA 4/2/2012000 5/1/2014000 3,942 2,783 1,159 LONG
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2013 SCI

CQOF8009002
CQOF8009002
CQOF8003002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8003002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8003002
CQOF8003002
CQOF8009002
CQOF800%002
CQOF8003002
CQOF8009002
CQOF8009002
CQOF8003002
CQOF8009002
CQOF8009002
CQOF8009002
CQOFr8003002
CQOF8003002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOFg009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOFB009002
CQOF8009002
CQOF8009002
CQOFB009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8003002
CQOF8009002
CQOF8009002
CQOF8003002
CQOF8003002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8003002
CQOF8003002

HEDULE D DETAIL

DESCRIPTION
FRANKLIN WIRELESS CORP
FRANKLIN WIRELESS CORP
GENCORP INC

GETTY RLTY CORP NEW

GETTY RLTY CORP NEW
GIBRALTAR INDS INC

GLOBAL CASH ACCESS HLDGS INC
GLOBAL CASH ACCESS HLDGS INC
GLOBAL CASH ACCESS HLDGS INC
GRAHAM CORP

GRAHAM CORP

HACKETT GROUP INC/THE
HACKETT GROUP INC/THE
HAMPDEN BANCORP INC
HANCOCK FABRICS INC

HANDY & HARMAN LTD

HANDY & HARMAN LTD

HANDY & HARMAN LTD

HANMI FINANCIAL CORPORATION
HARMONIC INC

HERITAGE FINANCIAL CORP
HORACE MANN EDUCATORS CORP N
HOUSTON WIRE & CABLE CO
INTERNAP NETWORK SVCS CORP
INTEST CORP

INVESTORS CAPITAL HOLDINGS LTD
INVESTORS CAPITAL HOLDINGS LTD
{NVESTORS CAPITAL HOLDINGS LTD
ITERIS INC

JTH HOLDING INC

JTHHOLDING INC

JTH HOLDING INC

JTH HOLDING INC

JOES JEANS INC

JOES JEANS INC

KVH INDS INC

KVH INDS INC

KEARNY FINL CORP

KITE RLTY GROUP TR

KITE RLTY GROUP TR
LTX-CREDENCE CORP
LTX-CREDENCE CORP

LAPORTE BANCORP INC
LEMAITRE VASCULAR INC
LEMAITRE VASCULAR INC
LIONBRIDGE TECHNOLOGHES INC
MARCHEX INC

MATTSON TECHNOLOGY INC
MEADOWBROOK INS GROUP INC
MEADOWBROOK INS GROUP INC
MERGE HEALTHCARE INC
MIDDLESEX WATER CO
MIDSOUTH BANCORP INC
NATUS MED INC DEL

NEENAH PAPER INC

O H R PHARMACEUTICAL INC
OMEGA PROTEIN CORP

OMEGA PROTEIN CORP

OMEGA PROTEIN CORP
OMNOVA SOLUTIONS INC
OMNIAMERICAN BANCORP INC
OPLINK COMMUNICATIONS INC
ORITANI FINL CORP NEW

PDI INC

PDI INC

PDI INC

PDIINC

PDIINC

PACIFIC CONTL CORP

PACIFIC CONTL CORP

PACIFIC MERCANTILE BANCORP
PANTRY INC

PANTRY INC

PEOPLES BANCORP INC

. ACQUISITION DATE

TRADE DATE

6/23/2011000  5/1/2014 0-00
5/31/2011000  5/1/20140 00
3/14/2014000  5/1/2014 0-00
3/6/2014000  5/1/2014 0-00
3/5/2014000  5/1/2014 0-00
3/26/2013000  5/1/20140-00
12/27/2013000  5/1/2014 0 00
8/28/2012000  5/1/2014 0 00
8/27/2012000  5/1/2014 0 00
7/26/2013000  5/1/2014 0 00
7/28/2013000  5/1/20140 00
11/16/2011000  5/1/20140 00
11/9/20110-00  5/1/2014 0 00
12/11/2013000  5/1/2014 0-00
8/4/2011000  5/1/2014 0 00
4/25/2014000  5/1/2014 0-00
12/27/2013000  5/1/20140 00
12/10/2013000  5/1/2014 0 00
12/19/2013000  5/1/2014 0 00
4/22/2013000  5/1/20140 00
3/25/2014000  5/1/2014 0 00
5/6/2009000  5/1/20140 00
10/30/2013000  5/1/2014 0 00
8/2/2013000  5/1/2014 0 00
3/7/2014000  5/1/2014 000
8/25/2011000  5/1/20140 00
8/3/2011000  5/1/2014 0 00
8/25/2011000  5/1/2014 0 00
10/25/2013000  5/1/2014 0 00
3/22/2013000  5/1/2014 0-00
10/25/2013000  5/1/2014 0 00
3/15/2013000  5/1/2014 0 00
10/24/2013000  5/1/2014 0 00
11/26/2013000  5/1/2014 0 00
12/3/2013000  5/1/2014 0 00
6/11/2012000  5/1/20140 00
1/17/2012000  S/1/2014 000
12/19/2013000  5/1/2014 000
9/29/2011000  5/1/20140 00
10/17/2011000  5/1/20140 00
7/31/2012000  5/1/2014000
5/23/2012000  5/1/2014000
10/10/2012000  5/1/20140 00
12/24/2013000  5/1/2014 0 00
12/11/2013000  5/1/2014 000
4/14/2014000  5/1/2014 0 00
3/27/2014000  5/1/2014000
4/2/2014000  5/1/20140 00
12/12/2013000  5/1/2014 0-00
12/5/2013000  5/1/2014 0 00
9/7/2012000  5/1/2014 0-00
12/17/2013000  5/1/2014 0-00
1/21/2014000  5/1/2014 0 00
8/29/2012000  5/1/2014 0 00
2/28/2013000  5/1/2014 0-00
4/8/2014000  5/1/2014 000
3/11/2014000  5/1/2014 0 00
1/10/2014000  5/1/2014 0 00
1/9/2014000  5/1/2014 0 00
10/30/2013000  5/1/2014 0 00
1/18/2013000  5/1/2014 0 00
5/20/2011000  5/1/20140 00
12/2/2013000  S/1/2014 0 00
9/20/2011000  5/1/2014 0-00
9/14/2011000  5/1/20140 00
9/19/2011000  5/1/2014 0 00
9/7/2011000  5/1/2014000
11/30/2011000  5/1/2014 0-00
6/19/2013000  5/1/20140-00
3/1/2011000  5/1/2014 000
1/2/2014000  5/1/2014 000
1/12/2014000  5/1/2014 0-00
12/11/2013000  5/1/2014 0-00
4/9/2013000  5/1/2014 000

* SALES i i
'PROCEEDS  COST BASIS®

96
987
6,213
4,788
1,052
5,229
125
894
1,853
6,112
1,388
2,328
3,065
2,376
902
1,391
4,443
1,795
2,227
2,366
2,900
4,118
1,903
1,767
977
4,004
13,596
2,071
2,220
569
677
3,171
569
870
123
816
923
1,965
1,743
351
2,877
1,668
6,559
1,067
1,868
1,231
2,116
236
1,895
526
2,709
3,370
4,737
3,577
7,398
2,326
484
2,139
327
4,272
3,161
1,909
5,078

1,521
522
172
113
937

4,595

1,203

5,090
839
695

121
1,237
6,699
4,868
1,069
5,725

184
1,020
2,106
6,869
1,563
1,471
1,960
2,435
1,111
1,423
4,637
1,835
2,287
1,973
3,139
1,254
2,215
2,110
1,023
2,500
8,472
1,299
2,468

327

499
1,855

421

988

138

627

623
1,474
1,032

207
1,822
1,137
5,303
1,068
1,871
1,245
2,426

301
2,452

694
4,139
3,380
4,669
1,739
4,273
2,480

551
2,234

342
4,198
3,104
2,266
5,617

705
2,316

794

263

158

3,553
1,177
5,247
865
565

1,316

(117)
(15)
189
300
491
712
144
1,055
531
1,256
(1)
(3)
(15)
(310)
(66}
{s57)
(167)
(1,430)
(11)
68
1,838
3,126
(154)
(67)
(95)
(15)
73
57
(357)
(539)
(242)
(796)
(272)
(90}
(45)
133
1,042
26
(157)
(26)
130

487

18
195
40

259

15

154

539

LONG
{14) SHORT
0 SHORT
{0) SHORT
SHORT
LONG
SHORT
LONG
(53) SHORT
SHORT
SHORT
LONG
LONG
LONG
SHORT
LONG
SHORT
LONG
SHORT
SHORT
SHORT
LONG
LONG
SHORT
LONG
LONG
LONG
LONG
LONG
SHORT
SHORT

- SHORT

SHORT
SHORT
SHORT
SHORT
LONG
SHORT
SHORT
LONG
LONG

- SHORT

SHORT
SHORT
SHORT
SHORT
LONG
LONG

- SHORT

LONG
LONG
LONG
LONG
LONG
SHORT
LONG
SHORT
SHORT
SHORT
LONG
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2013 SCHEDULE D DETAIL

7

TRADEDATE. =

R o
", '‘DESCRIPTION : {ON DATE”,

[ i ¢ ACQUISIT
PEOPLES BANCORP INC

2/15/2013000  5/1/2014 0-00 232
CQOF8009002  PEOPLES BANCORP INC 4/10/2013000  5/1/2014 000 2,807
CQOF8009002  PEOPLES BANCORP INC 4/12/2013000  5/1/2014 0 00 257
CQOF8009002  PERCEPTRON INC 2/9/2012000  5/1/2014 000 1,202
CQOF8009002  PETROQUEST ENERGY INC 10/21/2013000  5/1/2014 000 2,463
CQOFg009002  PETROQUEST ENERGY INC 10/29/2013000  5/1/2014 000 250
CQOF8009002  PREFERRED APARTMENT COMMUNI 2/13/2014000  5/1/2014 0 00 2,163 2,192 (30) SHORT
CQOF8009002 PREFERRED APARTMENT COMMUNI 3/31/2014000  5/1/2014 000 5,980 5,965 15 SHORT
CQOF8009002 PRIMO WATER CORP : 4/21/2014000  5/1/2014 0 00 505 452 53 SHORT
CQOF8009002 PRIMO WATER CORP 3/12/2014000  5/1/2014 000 577 452 124 SHORT
CQOF8009002  PSYCHEMEDICS CORP 8/16/2013000  5/1/2014 000 3,081 2,588 494 SHORT
CQOF8009002  PSYCHEMEDICS CORP 8/19/2013000  5/1/2014 0 00 1,462 1,231 231 SHORT
CQOF8009002  PSYCHEMEDICS CORP 8/12/2013000  5/1/2014 0 00 1,305 1,095 210 SHORT
CQOF8009002  QUANEX BLDG PRODS CORP 10/25/2013000  5/1/2014 0 00 1,463 1,419 45 SHORT
CQOF8009002  QUANEX BLDG PRODS CORP 10/28/2013000  5/1/2014000 1,426 1,386 40 SHORT
CQOF8003002  QUANTUM CORP DSSG COM 3/31/2014000  5/1/2014 000 56 63 {7 7 {0) SHORT
CQOF8003002  QUANTUM CORP DSSG COM 4/9/2014000  5/1/20140 00 265 298 {(33) 33 0 SHORT
CQOF8009002  REMY INTERNATIONAL INC 8/23/2013000  5/1/2014 0 00 840 661 179 SHORT
CQOF8009002  REMY INTERNATIONAL INC 9/25/2013000  5/1/2014 0 00 2,139 1,682 457 SHORT
CQOF8009002  RESOLUTE ENERGY CORP 3/13/2014000  5/1/2014 0 00 1,738 1,828 {90) 920 - SHORT
CQOF8009002  ROCKY BRANDS INC 4/10/2014000  5/1/2014 000 4,132 4,108 24 SHORT
CQOF8009002 S| FINL GROUP INC MD 12/16/2011000  5/1/2014 0-00 709 578 132 LONG
CQOF8009002  SIFINL GROUP INCMD 12/22/2011000  5/1/2014000 675 557 117 LONG
CQOF8009002  SI FINL GROUP INCMD 12/19/2011000  5/1/2014000 1,256 1,024 232 LONG
CQOF8009002  SJW CORP 4/3/2014000  5/1/2014 0 00 3,016 3,321 {305) 305 0 SHORT
CQOF8009002  SJW CORP 3/31/2014000  5/1/2014 0 00 159 174 (15) 15 {0} SHORT
CQOF8009002 S & W SEEDCO 4/28/2014000  5/1/2014 000 2,129 2,170 (a1) 35 {6) SHORT
CQOF8009002  SELECTICA INC COMMON 3/1/2011000 5/1/2014000 141 146 (s) LONG
CQOF8009002  SELECTICA INC COMMON 3/10/2011000  5/1/2014 0 00 358 350 9 LONG
CQOF8009002  SELECTICA INC COMMON 3/9/2011000  5/1/2014 0 00 1,363 1,360 3 LONG
CQOFB009002  SERVICESOURCE INTERNATIONAL 11/27/2013000  5/1/2014 000 1,536 2,390 {853) 853 - SHORT
CQOF8009002  SHOE CARNIVAL INC 3/24/2014000  5/1/2014 0 00 5,672 5,896 {223) 155 {69) SHORT
CQOF8009002  SHORETEL INC 9/4/2013000  5/1/2014 0 00 817 548 269 SHORT
CQOF8009002  SIMPLICITY BANCORP 7/26/2013000  5/1/2014 000 1,764 1,525 240 SHORT
CQOF8009002  SIMPLICITY BANCORP 7/22/2013000  5/1/2014 0 00 1,610 1,389 221 SHORT
CQOF8009002  SPARTAN STORES INC 12/20/2013000 5/1/2014 000 2,850 3,189 {338) SHORT
CQOF8009002  SPECTRUM PHARMACEUTICALS INC 11/14/2013000  5/1/2014 0 00 926 1,267 (341) SHORT
CQOF8009002  STATE BANK FINANCIAL CORP 7/30/2013000  5/1/2014 000 1,666 1,637 30 SHORT
CQOF8009002  STATE BANK FINANCIAL CORP 12/5/2012000  5/1/2014 0 00 2,353 2,268 85 LONG
CQOF8009002  STEEL EXCEL INC 3/17/2014000  5/1/2014 0 00 4,956 5,134 (178) SHORT
CQOF8009002  STEEL EXCEL INC 4/5/2011000  5/1/2014 0 00 2,297 2,374 {77) - {77) LONG
CQOF8009002  STEEL EXCEL INC 4/6/2011000  5/1/2014 0 00 2,538 2,624 {85) - {85) LONG
CQOF8009002  STERLING BANCORP/DE 3/17/2014000  5/1/20140 00 3,953 4,291 (338) SHORT
CQOF8009002  STONERIDGE INC 3/7/2014000  5/1/2014 000 1,549 1,709 (160) SHORT
CQOF8009002  SUPERIOR INDS INTL INC COM 4/22/2014000  5/1/2014 0 00 2,318 2,381 {63) SHORT
CQOF8009002  SUPERIOR INDS INTL INC COM 12/31/2013000  5/1/2014 000 1,011 987 24 SHORT
CQOF8009002  SUPPORT COM INC 9/10/2013000  5/1/2014 000 3,484 8,121 {4,637) SHORT
CQOF8009002  ULTRA CLEAN HLDGS INC 4/18/2013000  5/1/2014 0 00 1,709 1,096 613 LONG
CQOF8009002  UNISYS CORP 5/31/2013000  5/1/2014 0 00 8,046 6,850 1,196 SHORT
CQOF8009002  UNITED FIRE GROUP INC 1/8/2014000  5/1/2014 000 912 907 5 SHORT
CQOF8009002  UNITED FIRE GROUP INC 1/10/2014000 5/1/2014 000 525 523 2 SHORT
CQOF8009002  UNITED FIRE GROUP INC 1/9/2014000  5/1/2014 0 00 1,548 1,541 7 SHORT
CQOF8009002  UNITED STATES ANTIMONY CORP 12/23/2013000  5/1/2014 0 00 160 170 {10) SHORT
CQOF8009002  UNITED STATES ANTIMONY CORP 1/9/2014000  5/1/2014 000 1,472 1,636 (164) SHORT
CQOF8009002  UNIVEST CORP PA 3/7/2011000 5/1/2014 000 2,874 2,719 155 LONG
CQOF8009002  URSTADT BIDDLE PPTYS INCCLA 9/14/2012000  5/1/2014 000 2,090 2,057 32 LONG
CQOF8009002  WASHINGTON BKG CO OAK HBR WA 4/9/2014000  5/1/2014 0 00 6,262 6,262 - - - SHORT
CQOF8009002  WESTELL TECHNOLOGIES INCCL A 7/16/2013000  5/1/2014 0 00 2,359 1,833 526 SHORT
CQOF8009002  WESTELL TECHNOLOGIES INCCLA 7/15/2013000  5/1/2014 000 2,006 1,587 419 SHORT
CQOF8009002  WINNEBAGO INDUSTRIES INCORPOR 12/31/2013000  5/1/2014 06 00 2,891 3,308 (417) SHORT
CQOF8009002  YORK WTR CO 3/26/2014000  5/1/2014 000 1,530 1,578 (48) 46 (1) SHORT
CQOF8009002  YORK WTR CO 4/2/2014000  5/1/2014 0 00 715 738 (22) SHORT
CQOF8009002  ZIXIT CORPORATION 11/9/2012000  5/1/2014 0 00 1,503 1,332 172 LONG
CQOF8009002  PLANET PAYMENT INC 10/7/2013000  5/1/2014 000 743 769 (26) SHORT
CQOF8003002  PLANET PAYMENT INC 10/15/2013000  5/1/2014 0-00 2,926 3,083 {157} SHORT
CQOF8009002  ACTUATE CORPORATION 11/6/2012000  5/2/2014 0 00 692 953 (261) LONG
CQOF8009002  ACTUATE CORPORATION 11/7/2012000  5/2/2014 000 1,677 2,311 {634) LONG
CQOF8003002  ACTUATE CORPORATION 11/8/2012000  5/2/2014 0-00 2,273 3,102 {829) LONG
CQOF8009002  HANCOCK FABRICS INC 8/4/2011000  5/2/2014 000 1,568 2,018 {450) LONG
CQOF8009002  HANCOCK FABRICS INC 7/27/2011000  5/2/2014 0-00 591 759 {168) LONG
CQOF8009002  HANCOCK FABRICS INC 8/3/2011 000  5/2/2014 000 767 979 (212) LONG
CQOF8009002  WESTELL TECHNOLOGIES INCCL A 7/16/2013000  5/2/2014 0-00 1,332 1,052 280 SHORT
CQOF8009002  BUILD-A-BEAR WORKSHOP INC 9/4/2013000  5/5/2014 0-00 773 398 381 SHORT

CQOF8009002  BUILD-A-BEAR WORKSHOP INC 9/9/20130-00  5/5/2014 000 14 7 7 SHORT
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'DESCRIWIDN

HANCOCK FABRICS INC
LTX-CREDENCE CORP
LTX-CREDENCE CORP
MEADOWBROOK INS GROUP INC
MEADOWBROOK IN5 GROUP INC
WESTELL TECHNOLOGIES INCCL A
PLANET PAYMENT INC

ALON USA ENERGY INC

ALON USA ENERGY INC
BUILD-A-BEAR WORKSHOP INC
HANCOCK FABRICS INC
HENNESSY ADVISORS INC
HENNESSY ADVISORS INC
MEADOWBROOK INS GROUP INC
MEADOWBROOK INS GROUP INC
WESTELL TECHNOLOGIES INCCL A
WESTELL TECHNOLOGIES INCCLA
HANCOCK FABRICS INC
HENNESSY ADVISORS INC
PERCEPTRON INC

ACETO CORP

ACETO CORP

BUILD-A-BEAR WORKSHOP INC
CAREER ED CORP

CAREER ED CORP

CAREER ED CORP

GLOBAL CASH ACCESS HLDGS INC
GLOBAL CASH ACCESS HLDGS INC
PERCEPTRON INC

ACETO CORP

BUILD-A-BEAR WORKSHOP INC
BUILD-A-BEAR WORKSHOP INC
8UILD-A-BEAR WORKSHOP INC
BUILD-A-BEAR WORKSHOP INC
BUILD-A-BEAR WORKSHOP INC
JOES JEANS INC

WESTELL TECHNOLOGIES INCCL A
HANCOCK FABRICS INC

HANCOCK FABRICS INC
HENNESSY ADVISORS INC
PETROQUEST ENERGY INC
PETROQUEST ENERGY INC
UNITED STATES ANTIMONY CORP
UNITED STATES ANTIMONY CORP
UNITED STATES ANTIMONY CORP
WESTELL TECHNOLOGIES INCCLA
HENNESSY ADVISORS INC

UNITED STATES ANTIMONY CORP
EMULEX CORP COM NEW
HANCOCK FABRICS INC
HENNESSY ADVISORS INC
HENNESSY ADVISORS INC
HENNESSY ADVISORS INC
WESTELL TECHNOLOGIES INCCL A
FEMALE HEALTH CO

FEMALE HEALTH CO

RUSH ENTERPRISES INC
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RUSH ENTERPRISES INC

UNISYS CORP

UNITED STATES ANTIMONY CORP
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FEMALE HEALTH CO

FEMALE HEALTH CO

HANCOCK FABRICS INC

UNISYS CORP

UNISYS CORP

UNISYS CORP

WESTELL TECHNOLOGIES INCQL A
CALLAWAY GOLF CO COM
CALLAWAY GOLF CO COM

8/3/2011 0 00
8/31/20110 00
7/31/2012 0 00

12/11/20130 00

12/12/2013 0 00
7/16/2013 0 00
10/7/2013 0 00
3/27/2014 0 00
3/31/2014 0 00

8/4/2013 0 00
8/3/20110 00
7/6/2012 0 00
7/11/2012 0 00

12/11/20130 00
11/7/2013 ¢ 00

12/21/20110 00
7/16/2013 0 00

8/3/2011 0 00
7/11/2012 0 00
2/9/20120 00
2/18/2014 0 00
2/19/2014 0 00
9/4/2013 0 00
1/29/2014 0 00
1/15/2014 0 00
3/10/2014 0 00
8/27/2012 0 00
3/1/20110 00
2/9/2012 0 00
2/19/2014 0 00
9/26/2013 0 00
9/4/2013 0 00
9/24/2013 0 00
8/12/20130 00
8/29/2013 0 00
12/3/2013 0 00

12/21/2011 0 00

6/28/2011 0 00
8/3/2011 0 00
7/11/2012 0 00

10/29/2013 0 00

10/17/2013 0 00

12/27/2013 0 00

12/23/2013 0 00

12/31/2013 0 00

12/21/2011 0 00
7/11/20120 00

12/27/2013 0 00
10/8/2013 0-00
6/28/20110 00
9/17/2012 0 00
7/11/20120 00

7/5/2012 0 00

12/21/20110 00
9/27/20130 00

10/23/2013 0 00

8/6/2012 0 00
8/14/2012 0-00
8/13/20120 00
5/31/2013 0 00

12/27/2013 0 00

12/21/20110 00
12/3/2013 0 00

12/11/2013 0 00
12/3/2013 0-00
9/23/2013 0 00
9/27/20130 00
6/28/2011 0 00

5/7/2013 000
5/31/2013 0 00
5/16/2013 0 00

12/21/2011 0-00
1/10/2014 0-00
1/13/2014 0-00

5/5/2014 0 00
5/5/2014 0 00
5/5/2014 0 00
5/5/2014 0 00
5/5/2014 0 00
5/5/2014 0 00
5/5/2014 0 00
5/6/2014 0 00
5/6/2014 0 00
5/6/2014 0 00
5/6/2014 0 00
5/6/2014 0 00
5/6/2014 0 00
5/6/2014 0 00
5/6/2014 0 00
5/6/2014 0 00
5/6/2014 0 00
5/7/2014 0 00
5/7/2014 0 00
5/7/2014 0 00
5/8/2014 0 00
5/8/2014 0 00
5/8/2014 0 00
5/8/2014 0 00
5/8/2014 0 00
5/8/2014 0 00
5/8/2014 0-00
5/8/2014 0 00
5/8/2014 0 00
5/9/2014 0 00
5/9/2014 0 00
5/9/2014 0 00
5/9/2014 0 00
5/9/2014 0 00
5/9/2014 0 00
5/12/2014 0 00
5/12/2014 0 00
5/13/2014 0 00
5/13/2014 0 00
5/13/2014 0 00
5/13/2014 0 00
5/13/2014 0 00
5/13/2014 0 00
5/13/2014 0 00
5/13/2014 0 00
5/13/2014 0 00
5/14/2014 0 00
5/14/2014 0 00
5/15/2014 0 00
5/15/2014 0 00
5/15/2014 0 00
5/15/2014 0 00
5/15/2014 0 00
5/15/2014 0 00
5/16/2014 0 00
5/16/2014 0 00
5/16/2014 0 00
5/16/2014 0 00
5/16/2014 0 00
5/16/2014 0 00
5/16/2014 0 00
5/16/2014 0 00
5/19/2014 0 00
5/19/2014 0 00
5/19/2014 0 00
5/19/2014 0 00
5/19/2014 0-00
5/19/2014 000
5/19/2014 0-00
5/19/2014 0 00
5/19/2014 0 00
5/19/2014 0 00
5/20/2014 0 00
5/20/2014 0-00

) I /’f" Pt L
TRADE DATE - [PROCEEDS

535
137
2,182
1,500
896
1,085
1,238
3,196
3,395
2,781
472
345
1,625
1,259
818
149
503
a79
m
1,960
7,661
1,643
3,278
1,905
3,725
181
3,905
2,510
871
2,574
863
4,440
356
877
370
1,363
1,112
59
177
1,333
2,790
2,141
168
1
799
1,115
305
76
2,037
238
1,233
2,601
183
1,289
1,889
2,491
1,234
487
5,746
5,708
228
1,187
1,300
2,285
70
1,978
147
36
4,236
1,162
1,139
1,488
2,624
1,915

1,418
2,005
1,211
852
1,335
2,837
2,969
1,421
605
85
399
1,658
1,056
111
408
592
190
1,000
6,365
1,335
1,706
1,892
4,273
229
3,659
1,090

2,483
446
2,303
184
446
190
1,782
797
69
219
323
2,134
1,588
184
12
880
795
76
84
3,096
278
300

45

981
3,025
4,007

253
2,927
5,257

259

1,939
3,360
104
3,173
241
42
3,494
1,055
938
1,128
2,971
2,113

(132)
54
764
{505)
(316)
233
(97)
359
426
1,360
(133)
260
1,226
(399)
{239)
38
96
(112)
587
961
1,296
308
1,573
13
(548)
(48)
246
1,420
380
91
417
2,137
172
431
180
(419)
315
(10)
(42)
1,010
656
553
(17)
(1)
(81)
321
230
(9)
{1,058)
(40}
933
1,957
139
309
(1,136)
(1,516)
632
234
2,819
452
(31)
286
(639)
(1,075)
(34)
(1,195)
(94)
(6)
742
106
201
360
(297)
(198)
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NET

. FEDWASH  GAIN/LOSS
SALES GAINJLOSS  SALE WITH LOSS
DESCRIPTION ACQUISTION DATE TRADEDATE  PROCEEDS COSTBASIS  AMDUNT DISALLOWED DISAUDWED LONG/SHORT
CQOFS009002  FEMALE HEALTH CO 12/12/20130-00 5/20/2014 0 00 1,335 1,923 (588) SHORT
CQOFS009002  FEMALE HEALTH CO 12/11/2013000 5/20/2014 0-00 381 557 (177) SHORT
CQOFS009002  UNISYS CORP 5/16/2013 000 5/20/2014 0 00 6,460 5,382 1,078 LONG
CQOFS003002  UNITED STATES ANTIMONY CORP 12/27/2013000 5/20/2014 0 00 508 630 (122) SHORT
CQOF8009002  WESTELL TECHNOLOGIES INC CL A 12/21/2011000 5/20/2014 0 00 1,438 1,126 312 LONG
CQOFS009002  REMY INTERNATIONAL INC 9/25/2013000 $/21/2014 0 00 2,573 2,203 n SHORT
CQOF8009002  WESTELL TECHNOLOGIES INC CL A 1/10/2012000 5/21/2014 0 00 762 588 174 LONG
CQOF8009002  WESTELL TECHNOLOGIES INC CL A 1/10/2012000  5/22/2014 000 1,004 880 124 LONG
CQOF8009002  WESTELL TECHNOLOGIES INC CL A 2/7/2012000 5/22/2014 0-00 3,867 3,376 491 LONG
CQOF8009002  WESTELL TECHNOLOGIES INC CL A 2/13/2013000 5/22/2014 0 00 764 566 197 LONG
CQOF8009002  WESTELL TECHNOLOGIES INC CL A 2/8/2013000 5/22/2014 0 00 259 192 67 LONG
CQOFS009002  WESTELL TECHNOLOGIES INC CL A 2/7/2013000 5/22/2014 0 00 619 459 160 LONG
CQOFBO0I002  HERITAGE FINANCIAL CORP 3/25/2014000 5/23/2014 0 00 8 9 (1) SHORT
CQOF8003002  REMY INTERNATIONAL INC 9/25/2013000 5/23/2014 000 3,439 2,964 475 SHORT
CQOFB009002  REMY INTERNATIONAL INC 8/22/2013000 5/23/2014 0 00 674 573 101 SHORT
CQOFB009002  REMY INTERNATIONAL INC 7/1/2013000 5/23/2014 000 3,996 3,197 80O SHORT
CQOF8009002  CALAMP CORP 5/6/2016000 5/27/2014 0 00 951 864 86 SHORT
CQOF8009002  CALAMP CORP 5/5/20144000 5/27/2014 0 00 2,642 2,434 209 SHORT
CQOF8009002  REMY INTERNATIONAL INC 7/1/2013000 5/27/2014 0 00 2,680 2,100 579 SHORT
CQOFBO09002  WESTELL TECHNOLOGIES INC CL A 2/13/2013000 5/27/2014 0 00 1,692 1,308 384 LONG
CQOF8009002  BIODELIVERY SCIENCES INTL 11/9/2012000 5/28/2014 0 00 375 170 206 LONG
CQOF8009002  BIODELIVERY SCIENCES INTL 11/12/2012000 5/28/2014 0 00 5,015 2,225 2,791 LONG
CQOF8009002  CALAMP CORP 5/9/2014000 5/28/2014 0 00 2,825 2,253 571 SHORT
CQOF8009002  CALAMP CORP 5/6/2014000 5/28/2014 0 00 2,090 1,519 172 SHORT
CQOF8009002  EMULEX CORP COM NEW 11/7/2013000 5/28/20140 00 2,006 2,861 (855) SHORT
CQOFBO0I002  EMULEX CORP COM NEW 10/28/2013000 5/28/2014 0 00 2,492 3,579 (1,087) SHORT
CQOF8009002  EMULEX CORP COM NEW 10/25/20130 00  5/28/2014 0 00 1,536 2,205 (669) SHORT
CQOF8009002  EMULEX CORP COM NEW 11/8/2013000 5/28/20140 00 1,710 2,440 (729) SHORT
CQOF8009002  EMULEX CORP COM NEW 10/8/2013000 5/28/20140 00 1,061 1,540 (479) SHORT
€QOF8009002  FEMALE HEALTH CO 12/17/2013000 5/28/2014 0 00 1,618 2,168 (550) SHORT
CQOF8009002  FEMALE HEALTH CO 12/16/20130 00 5/28/2014 0 00 768 1,028 (261) SHORT
CQOFB009002  FEMALE HEALTH CO 12/12/2013000 5/28/2014 0 00 1,707 2,438 (731) SHORT
CQOF8009002  JOES JEANS INC 12/11/2013000 5/28/2014 0 00 130 145 {15) SHORT
CQOF8009002  JOES JEANS INC 12/13/20130 00 5/28/2014 0 00 63 70 v] SHORT
CQOFB009002  JOES JEANS INC 12/3/2013000 5/28/2014 0 00 475 564 (89) SHORT
CQOF8009002  JOES JEANS INC 12/12/2013000  5/28/2014 000 28 31 (3) SHORT
CQOF8009002  REMY INTERNATIONAL INC 7/1/2013000 5/28/2014 0 00 2,683 2,100 583 SHORT
CQOF8009002  JOES JEANS INC 12/12/2013000 5/29/2014 0 00 212 238 (26) SHORT
CQOF8009002  JOES JEANS INC 12/16/2013000  5/29/2014 0 00 1,017 1,142 (124) SHORT
CQOFB009002  WESTELL TECHNOLOGIES INC CL A 12/31/2012000 5/29/2014 0 00 782 580 202 LONG
CQOFB009002  WESTELL TECHNOLOGIES INC CL A 2/27/2013000 5/29/2014 0 00 986 713 273 LONG
CQOF8009002  WESTELL TECHNOLOGIES INC CL A 2/28/2013000 5/29/2014 0 00 123 89 34 LONG
CQOFB00S002  WESTELL TECHNOLOGIES INC CL A 2/13/2013000 5/29/2014 0 00 2,073 1,582 a1 LONG
CQOF8009002  WESTELL TECHNOLOGIES INC CL A 2/12/2013000 5/29/2014 0 00 1,006 766 240 LONG
CQOF8009002  FEMALE HEALTH CO 2/19/2014000 5/30/2014 0 00 165 195 (31) SHORT
CQOFB009002  FEMALE HEALTH CO 12/17/2013000 5/30/2014 0 00 2,198 2,959 (761) SHORT
CQOF8009002  HERITAGE FINANCIAL CORP 3/25/2014 000 5/30/2014 0 00 6,236 6,886 (650) SHORT
CQOF8009002  PHARMERICA CORP 9/18/2013000 5/30/2014 0 00 1,193 575 617 SHORT
CQOF8009002  PHARMERICA CORP 9/11/2013000 5/30/2014 0 00 4,039 1,913 2,126 SHORT
CQOF8009002  SYKES ENTERPRISES INC 2/24/2014 000 5/30/2014 0 00 5,527 5,545 (18) SHORT
CQOFS009002  UNITED FINL BANCORP INC 3/25/2014 000 5/30/2014 0 00 6,866 7,009 (143) SHORT
CQOF8009002  UNITED STATES ANTIMONY CORP 12/27/2013000 5/30/2014 0 00 340 429 {89) SHORT
CQOF8009002  BEBE STORES INC 11/14/2013000  6/2/2014 000 141 224 (83) SHORT
CQOF8009002  BEBE STORES INC 9/4/2013000  6/2/2014 000 2,966 4,733 (1,767) SHORT
CQOFB009002  BEBE STORES INC 11/8/2013000  6/2/2014 000 1,317 2,181 (864) SHORT
CQOF8009002  BIODELIVERY SCIENCES INTL 11/12/2012000  6/3/2014 0 00 4,851 2,172 2,679 LONG
CQOF8009002  PHARMERICA CORP 2/10/2012000  6/3/2014 0-00 1,357 635 721 LONG
CQOFS009002  PHARMERICA CORP 9/11/2013000  6/3/2014 0-00 5,101 2,414 2,687 SHORT
CQOF8009002  RUSH ENTERPRISES INC 8/6/2012000  6/3/2014 000 4,638 2,278 2,360 LONG
CQOF8009002  ARCTIC CAT INC 7/13/2012000  6/4/2014 000 3,087 3,168 (82) LONG
CQOF8009002  ARCTIC CAT INC 7/5/2012000  6/4/2014 0 00 3,052 3,396 (345) LONG
COOF8009002  ARCTIC CAT INC 2/28/2013000  6/4/2014 0-00 3,543 3,638 {95) LONG
CQOF8009002  BIODELIVERY SCIENCES INTL 11/12/2012000  6/4/2014 000 a76 215 262 LONG
CQOF8009002  BIODELIVERY SCIENCES INTL 11/28/2012000  6/4/2014 0 00 3,976 1676 2,300 LONG
CQOF8009002  BUILD-A-BEAR WORKSHOP INC 8/12/2013000  6/4/2014 000 3,348 1,646 1,698 SHORT
CQOFB009002  DIAMOND FOODS INC 1/10/2014000  6/4/2014 0-00 4,047 3,181 866 SHORT
CQOF8009002  DIAMOND FOODS INC 10/3/2013000  6/4/2014 0-00 3,068 1,957 1,110 SHORT
CQOF8009002  PHARMERICA CORP 2/21/2012000  6/4/2014 000 4,389 2,018 2,371 LONG
CQOF8009002  PHARMERICA CORP 2/10/2012000  6/4/2014 000 2,153 991 1,162 LONG
CQOF8009002  ARCTIC CAT INC 7/16/2012000  6/5/2014 0-00 737 754 (16) LONG
COOFB009002  ARCTIC CAT INC 7/17/2012000  6/5/2014 000 5,232 5,359 (127) LONG
CQOF8009002  ARCTIC CAT INC 7/13/2012000  6/5/2014 000 527 540 {13) LONG
CQOF8009002  BEBE STORES INC 11/14/2013000  6/5/2014 0-00 1,451 2,418 (967) SHORT

CQOFB003002  BUILD-A-BEAR WORKSHOP INC 8/12/2013000  6/5/2014 000 4,980 2,41 2,559 SHORT
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2013 SCHEDULE D DETAIL
: . k3 . = NET “ ;)
FED WASH * - GAIN/LOSS

: : E . SALES . GAINfLOSS | SALE WITH LOSS . e
DESCRIPTION ) ACQUISITION DATE TRADEDATE ~ ‘PROCEEDS COSTBASIS: .AMDUNT: /"7 DISALLOWED . DISALLOWED .. LONG/SHORT™
CQOF8009002  CALLAWAY GOLF CO COM 1/30/2014000  6/5/2014 0 00 1,599 1,685 (86) SHORT
CQOF8009002  CALLAWAY GOLF CO COM 1/13/2014000  6/5/2014 0 00 2,166 2,315 (149) SHORT
CQOF8009002  CALLAWAY GOLF CO COM 1/30/2014000  6/6/2014 0 00 2,345 2,441 (95) SHORT
CQOF8009002  JTH HOLDING INC 3/22/2013000  6/6/2014 0 00 8,543 4,848 3,695 LONG
CQOF2009002  BIODELIVERY SCIENCES INTL 11/28/2012000  6/9/2014 0 00 4,839 2,004 2,835 LONG
CQOF8009002  BUILD-A-BEAR WORKSHOP INC 7/26/2013000  6/9/2014 0-00 434 229 265 SHORT
CQOF8009002  BUILD-A-BEAR WORKSHOP INC 8/12/2013000  6/9/2014 0-00 135 63 72 SHORT
CQOF8009002  BUILD-A-BEAR WORKSHOP INC 7/29/2013000  6/9/2014 0 00 1,811 839 973 SHORT
CQOF8009002  HANCOCK FABRICS INC 6/28/2011000 6/10/2014 0-00 283 348 {65) LONG
CQOF8009002  COMMUNITY TR BANCORP INC 4/17/2014 000  6/11/2014 0 00 29 28 1 SHORT
CQOF8009002  HANCOCK FABRICS INC 8/2/2013000 6/11/2014 0 00 240 289 {a9) SHORT
CQOFB009002  HANCOCK FABRICS INC 6/28/2011000 6/11/2014 0 00 349 431 (81) LONG
CQOF8009002  CAMBREX CORP 1/22/20140-00 6/13/2014 0 00 2,817 2,404 413 SHORT
CQOFB009002  GLOBAL CASH ACCESS HLDGS INC 3/1/2011 000 6/13/2014 0 00 2,700 1,024 1,676 LONG
CQOF8009002  HANCOCK FABRICS INC 7/25/2011000 6/13/2014 0 00 o8 117 (19) LONG
CQOFB009002  HANCOCK FABRICS INC 8/2/2013000 6/13/2014 0 0D 6 7 (1) SHORT
CQOF8009002  HANCOCK FABRICS INC 12/13/2013000  6/13/2014 0 00 20 23 (4) SHORT
CQOF8009002  OPLINK COMMUNICATIONS INC 5/20/2011000 6/13/2014 0 00 2,356 2,556 {200) LONG
CQOFB009002  CAMBREX CORP 1/22/2014000 6/16/2014 0 00 12,737 10,876 1,860 SHORT
CQOFB009002  HANCOCK FABRICS INC 12/13/2013000 6/16/2014 0 00 410 ' 485 (75) SHORT
CQOFB009002  HANCOCK FABRICS INC 6/21/2011000 6/16/2014 000 95 109 (14) LONG
CQOF8009002  OPLINK COMMUNICATIONS INC 5/7/20130 00 6/16/2014 0 00 184 186 (2) LONG
CQOF8009002  HANCOCK FABRICS INC 6/21/2011000 6/17/2014 0 00 57 65 (8) LONG
CQOF8009002  KEARNY FINL CORP 12/19/2013000 6/17/2014 0 00 1,879 1,355 524 SHORT
CQOFB009002  OPLINK COMMUNICATIONS INC 5/7/2013000 6/17/2014 0 00 1,537 1,558 (21) LONG
CQOF8009002  PERCEPTRON INC 2/9/2012000 6/17/2014 0 00 1,238 580 658 LONG
CQOFB009002  HANCOCK FABRICS INC 6/21/2011000 6/18/2014 0 00 41 a7 (6) LONG
CQOF8009002  KEARNY FINL CORP 12/19/2013000 6/18/2014 0 00 753 542 211 SHORT
CQOF8009002  OPLINK COMMUNICATIONS INC 5/7/2013000 6/18/2014 0 00 1,989 2,032 (43) LONG
CQOF8009002  PERCEPTRON INC 2/9/2012000 6/18/2014 0 00 6,437 2,659 3,778 LONG
CQOF8009002  HANCOCK FABRICS INC 6/21/2011000 6/19/2014 0 00 8 10 (1 LONG
CQOF8009002  OPLINK COMMUNICATIONS INC 5/7/20130 00 6/19/2014 0 00 1,149 1,152 (3) LONG
CQOF8009002  OPLINK COMMUNICATIONS INC 5/16/2013000 6/19/2014 0 00 3,023 2,958 66 LONG
CQOF8009002  CALLAWAY GOLF CO COM 2/14/2014 000 6/20/2014 0 00 609 608 1 SHORT
CQOF8009002  CALLAWAY GOLF CO COM 1/30/20140 00  6/20/2014 0 00 2477 2,532 (55) SHORT
CQOF8009002  CAMBREX CORP 1/22/2014000  6/20/2014 0 00 4,790 3,943 848 SHORT
CQOF8009002  CAMBREX CORP 1/23/2014000 6/20/2014 0 00 1,492 1,192 - 300 SHORT
CQOFB009002  CAMBREX CORP 1/24/2014000 6/20/2014 0 00 1,008 791 217 SHORT
CQOF8009002  GLOBAL CASH ACCESS HLDGS INC 3/1/2011000 6/20/2014 0-00 187 73 14 LONG
CQOF8009002  GREENBRIER COS INC 12/27/2012000 6/20/2014 0-00 7,854 2,116 5,738 LONG
CQOF8009002  JOES JEANS INC 12/12/2013000 6/20/2014 0 00 869 885 (16) SHORT
CQOFBO09002  JOES JEANS INC 11/25/2013000 6/20/2014 0 00 149 150 (1) SHORT
CQOFB009002  KEARNY FINL CORP 12/18/2013000 6/20/2014 0 00 4,222 2,970 1,251 SHORT
CQOFB009002  KEARNY FINL CORP 12/19/2013000 6/20/2014 0 00 2,805 2,016 789 SHORT
CQOFB009002  KEARNY FINL CORP 12/18/2013000 6/23/2014 0 00 587 214 174 SHORT
CQOFB009002  GLOBAL CASH ACCESS HLDGS INC 3/1/2011000 6/24/2014 0 00 2,315 903 1,412 LONG
CQOF8009002  KEARNY FINL CORP 12/18/2013000 6/24/2014 0 00 376 265 11 SHORT
CQOF8009002 O H R PHARMACEUTICAL INC 4/8/2014000 6/24/2014 0 00 5,040 4,720 320 SHORT
CQOF8003002  SERVICESOURCE INTERNATIONAL 12/2/2013000  6/24/2014 0 00 2,570 4,392 (1,822) SHORT
CQOF8009002  SERVICESOURCE INTERNATIONAL 11/27/2013000 6/24/2014 0 00 67 116 (as) SHORT
CQOF8009002  SERVICESOURCE INTERNATIONAL 1/23/2014000  6/24/2014 0 00 a1 678 (236) SHORT
CQOF8009002  GLOBAL CASH ACCESS HLDGS INC 3/1/2011000 6/25/2014 0 00 1,719 678 1,041 LONG
CQOFB009002  KEARNY FINL CORP 12/18/2013000 6/25/2014 0-00 2,065 1,454 601 SHORT
CQOF8003002  METHODE ELECTRS INCCL A 12/18/2013000 6/25/2014 0-00 5,389 5,530 {141) SHORT
CQOF8009002  METHODE ELECTRS INC CL A 4/1/2014000 6/25/2014 0 00 1,201 1,121 81 SHORT
CQOF8009002 O H R PHARMACEUTICAL INC 4/8/2014000 6/25/2014 0 00 1,783 2,440 (657) SHORT
CQOF8009002  PROFIRE ENERGY INC 5/12/2014000 6/25/2014 0 00 863 758 106 SHORT
CQOF8009002  PROFIRE ENERGY INC 4/8/2014000 6/25/2014 0 00 2,568 1,908 659 SHORT
CQOF8009002  PROFIRE ENERGY INC 6/2/2014 000 6/25/2014 0-00 1,361 1,210 151’ SHORT
CQOF8009002  HANCOCK FABRICS INC 6/21/2011000 6/26/2014 0 00 94 108 {14) LONG
CQOF8009002 O H R PHARMACEUTICAL INC 4/8/2014000 6/27/2014 0 00 4,768 4,480 288 SHORT
CQOF8009002  HANCOCK FABRICS INC 6/22/2011000 6/30/2014 0-00 33 37 (s) LONG
CQOF8009002  HANCOCK FABRICS INC 6/21/2011000 6/30/2014 0 00 179 206 (26) LONG
CQOF8009002  CALLAWAY GOLF CO COM 2/14/2014000  7/1/2014 0 00 2,446 2,382 105 SHORT
CQOF8009002  CAMBREX CORP 1/24/2016000  7/1/2014 0-00 5,726 4,534 1,192 SHORT
CQOF8009002  GREENBRIER COS INC 12/27/2012000  7/1/2014 0 00 6,612 1,830 4,782 LONG
CQOF8009002  HANCOCK FABRICS INC 6/22/2011000  7/1/2014 0-00 123 140 17) LONG
CQOF8009002  METHODE ELECTRS INC CL A 3/28/2014000  7/1/2014 000 565 454 1 SHORT
CQOF8009002  METHODE ELECTRS INC CL A 4/1/2014000  7/1/2014 000 4,858 3,907 951 SHORT
CQOF8009002 O H R PHARMACEUTICAL INC 4/8/2014000  7/1/20140 00 2,196 2,440 {224) SHORT
CQOF8009002  OPLINK COMMUNICATIONS INC 5/16/20130-00  7/1/2014 0-00 2,613 2,545 68 LONG
CQOF8009002  GREENBRIER COS INC 12/27/2012000  7/2/2014 0-00 3,079 764 2,315 LONG
CQOF8009002  GREENBRIER COS INC 12/31/2012000  7/2/2014 0-00 4,810 1,184 3,626 LONG

CQOFB8009002  HANCOCK FABRICS INC 6/22/2011 000  7/2/2014 0-00 278 316 (38) LONG
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2013 SCHEDULE D DETAIL

DESCRIPTION
O H R PHARMACEUTICAL INC
HANCOCK FABRICS INC
HANCOCK FABRICS INC
HANCOCK FABRICS INC
HANCOCK FABRICS INC
HANCOCK FABRICS INC
HANCOCK FABRICS INC
HANCOCK FABRICS INC
HANCOCK FABRICS INC
HANCOCK FABRICS INC
FIRST CONNECTICUT BANCORP
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FIRST CONNECTICUT BANCORP
FIRST CONNECTICUT BANCORP
FIRST CONNECTICUT BANCORP
FIRST CONNECTICUT BANCORP
FIRST CONNECTICUT BANCORP
HANCOCK FABRICS INC

O H R PHARMACEUTICAL INC

O H R PHARMACEUTICAL INC
FIRST CONNECTICUT BANCORP
HANCOCK FABRICS INC
SOUTHSIDE BANCSHARES INC
UNISYS CORP

UNISYS CORP

FRANKLIN FINANCIAL CORPVA
HANCOCK FABRICS INC
INVESTORS CAPITAL HOLDINGS LTD
SOUTHSIDE BANCSHARES INC
SOUTHSIDE BANCSHARES INC
SOUTHSIDE BANCSHARES INC
ALEXZA PHARMACEUTICALS INC
ALEXZA PHARMACEUTICALS INC
ASHFORD HOSPITALITY TRUST
ASHFORD HOSPITALITY TRUST
ASHFORD HOSPITALITY TRUST
AVIAT NETWORKS INC

AVIAT NETWORKS INC

AVIAT NETWORKS INC

AVIAT NETWORKS INC
HANCOCK FABRICS INC

RCS CAPITAL CORP

ALEXZA PHARMACEUTICALS INC
AVIAT NETWORKS INC

AVIAT NETWORKS INC
HANCOCK FABRICS INC
HANCOCK FABRICS INC

ALEXZA PHARMACEUTICALS INC
ALEXZA PHARMACEUTICALS INC
ITERIS INC

ITERIS INC

ITERIS INC

UNISYS CORP

HANCOCK FABRICS INC
HANCOCK FABRICS INC
HANCOCK FABRICS INC

UNISYS CORP

UNISYS CORP

UNISYS CORP

CALLAWAY GOLF CO COM
CALLAWAY GOLF CO COM
CALLIDUS SOFTWARE INC
CYTRX CORP

HANCOCK FABRICS INC

ITERIS INC

ITERIS INC

CALLAWAY GOLF CO COM
CALLIDUS SOFTWARE INC
CYTRX CORP

DAKOTA PLAINS HOLDINGS INC
DAKOTA PLAINS HOLDINGS INC
DAKOTA PLAINS HOLDINGS INC
DAKOTA PLAINS HOLDINGS INC
DAKOTA PLAINS HOLDINGS INC

- ACQUISITION DATE

4/8/2014 0 00
12/17/2013 0 00
6/22/2011 0 00
7/20/2011 0 00
6/27/2011 0 00
6/24/2011 0 00
12/17/2013 0 00
6/19/2013 0 00
6/20/2011 0 00
6/19/2013 0 00
8/1/2013 0 00
7/31/2013 0 00
8/2/2013 0 00
6/25/2013 0 00
6/26/2013 0 00
6/19/2013 0 00
6/18/2013 0 00
6/20/2011 0 00
4/8/2014 0 00
4/24/2014 0 00
6/18/20130 00
6/20/20110 00
4/29/2014 0 00
5/8/2013 0 00
5/16/2013 0 00
4/2/2012 0 00
6/20/2011 0 00
6/16/2014 0 00
6/2/2014 0 00
4/29/2014 0 00
4/30/2014 0 00
7/10/2013 0 00
1/25/2013 0 00
6/17/2014 0 00
6/2/2014 0 00
6/3/2014 0 00
12/13/2013 0 00
12/16/2013 0 00
1/3/2014 0 00
12/31/2013 0 00
6/20/2011 0 00
6/9/2014 0 00
7/10/2013 0 00
12/16/2013 0 00
12/17/2013 0 00
6/20/20110 00
6/20/20110 00
7/9/2013 0 00
7/10/2013 0 00
10/25/2013 0 00
8/29/20130 00
7/12/2013 0 00
5/8/2013 0 00
4/2/2013 0 00
6/20/2011 0 00
6/13/20130 00
10/26/2012 0 00
5/8/2013 0 00
5/13/2013 0 00
3/28/20130 00
2/14/2014 0 00
8/23/2012 0 00
2/27/2014 0 00
4/2/20130 00
8/30/2013 0 00
8/29/2013 0 00
3/28/2013 0 00
8/23/2012 0-00
2/27/2014 0-00
3/15/2013 0-00
4/1/2013 0-00
4/2/2013 000
3/27/2013 0-00
3/28/2013 0-00

7/2/2014 0 00

7/3/2014 0 00

7/3/2014 0 00

7/3/2014 0 00

7/7/20164 0 00

7/7/2014 0 00

7/7/2014 0 00

7/7/2014 0 00

7/8/2014 0 00

7/8/2014 0 00

7/9/2014 0 00

7/3/2014 0 00

7/9/2014 0 00

7/9/2014 0 00
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7/9/2014 0 00

7/9/2014 0 00
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7/9/2014 0 00
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7/14/2014 0 00
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7/14/2014 0 00
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7/15/2014 0 00
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7/15/2014 0 00
7/15/2014 0 00
7/15/2014 0 00
7/15/2014 0 00
7/15/2014 0 00
7/15/2014 0 00
7/15/2014 0 00
7/15/2014 0 00
7/16/2014 0 00
7/16/2014 0 00
7/16/2014.0 00
7/16/2014 0 00
7/17/2014 0 00
7/21/2014 0 00
7/21/2014 0 00
7/21/2014 0 00
7/21/2014 0 00
7/21/2014 0 00
7/21/2014 0 00
7/22/2014 0 00
7/22/2014 0 00
7/22/2014 0 00
7/22/2014 0 00
7/22/2014 0 00
7/22/2014 0 00
7/23/2014 0 00
7/23/2014 0 00
7/23/2014 0 00
7/23/2014 0 00
7/23/2014 0 00
7/23/2014 0 00
7/23/2014 0-00
7/24/2014 0 00
7/24/2014 0 00
7/24/2014 0 00
7/24/2014 0 00
7/24/2014 0 00
7/24/2014 000
7/25/2014 0-00
7/25/2014 0 00

1,475
174
492

3,410
428
a8
52
1721
625
441
a2

10,435
285

6,871
1,285
449
16,291
2,203
2,319
3,218
138
601
6,018
340
2,370
579
422
114
172
470
5,236
976
218
459
636
291
219
941
549
1,010
498
5,735
624
1
121
5,452
7,693
1,319
4,517
2,461
1,082
1,030
793
210
607
2,133
1,651

622
2,100
2,359

382

150

1,399
165
429

2,976
368
a1
56
2,150
759
392
as

10,045
225

5,419
797
486

16,000

1,963

2,232

3,048
127
563

5,387
305

2,123

1,097
799
223
331
519

5,048
907
393
826
711
332
190
828
677

1,096
541

4,840
283

13
134

3,828

5,788
966

3,414

2,269
376

1,790
615
226
653

1,641
608

1,544

3,529
3,920

237

(4)
(429)
(134)

a9

(3)

390

(37)

241
87
170
11
38
631
35
246
(517)
(377)
{110)
(159}
(50)
187
69
(175)
(367)
(75)
(41)
29
113
(128)
(86}
(42}
1,296
141
(2)
(13)
1,624
1,904
353
1,103
192
667
(760)
178
(16)
(47)
493
1,043
(663)
(373)
(1,429)
{1,561)
(219)
(87)
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2013 SCHEDULE D DETAIL

DESCRIFTION

DAKOTA PLAINS HOLDINGS INC
TOWER INTERNATIONAL INC
UBERTY TAX INC

KVH INDS INC

CHARTER FINANCIAL CORP
ASHFORD HOSPITAUTY TRUST
CHARTER FINANCIAL CORP
SHOE CARNIVAL INC

SHOE CARNIVAL INC
CHARTER FINANCIAL CORP
SHOE CARNIVAL INC

SHOE CARNIVAL INC

SHOE CARNIVAL INC

SHOE CARNIVAL INC

PANTRY INC

PANTRY INC

PANTRY INC

SHOE CARNIVAL INC

SHOE CARNIVAL INC
SOUTHSIDE BANCSHARES INC
SOUTHSIDE BANCSHARES INC
CHARTER FINANCIAL CORP
CHARTER FINANCIAL CORP

FIRST CMNTY BANCSHARES INC NEV

PANTRY INC

PANTRY INC

CALLAWAY GOLF CO COM
CHARTER FINANCIAL CORP
OMEGA PROTEIN CORP

OMEGA PROTEIN CORP

OMEGA PROTEIN CORP

OMEGA PROTEIN CORP

PANTRY INC

PANTRY INC

PANTRY INC

ALEXZA PHARMACEUTICALS INC
ALEXZA PHARMACEUTICALS INC
ALEXZA PHARMACEUTICALS INC
ALEXZA PHARMACEUTICALS INC
ALEXZA PHARMACEUTICALS INC
CHARTER FINANCIAL CORP
JAMBA INC

OMEGA PROTEIN CORP

PANTRY INC

PANTRY INC

UNITED STATES ANTIMONY CORP
UNITED STATES ANTIMONY CORP
UNITED STATES ANTIMONY CORP
LIBERTY TAX INC

OMEGA PROTEIN CORP

OMEGA PROTEIN CORP

OMEGA PROTEIN CORP

UNITED STATES ANTIMONY CORP
UNITED STATES ANTIMONY CORP
CHARTER FINANCIAL CORP

ITERIS INC

ITERIS INC

ITERIS INC

ITERIS INC

QUANEX BLDG PRODS CORP
QUANEX BLDG PRODS CORP
CHARTER FINANCIAL CORP

BEBE STORES INC

BEBE STORES INC

CHARTER FINANCIAL CORP

COHU INC COM

QUANEX BLDG PRODS CORP
QUANEX BLDG PRODS CORP
BEBE STORES INC

BEBE STORES INC

BEBE STORES INC

BEBE STORES INC

BEBE STORES INC

CHARTER FINANCIAL CORP

7 ACQUISTTION DATE

3/15/2013 0 00
10/30/2013 0 00
3/22/20130 00
1/17/2012 0 00
4/23/2014 0 00
6/17/2014 0 00
4/23/2014 0 00
3/24/2014 0 00
3/25/2014 0 00
4/23/2014 0 00
3/10/2014 0 00
1/28/2013 0 00
3/25/2014 0 00
3/9/2014 0 00
1/9/2014 0 00
1/8/2014 0 00
1/12/2014 6 00
1/28/2013 0 00
2/12/20130 00
6/2/2014 0 00
6/3/2014 0 00
3/25/2014 0 00
4/23/2014 0 00
3/28/2013 0 00
1/8/2014 0 00
3/30/2011 0 00
3/28/20130 00
3/25/2014 0 00
11/8/2013 0-00
1/10/2014 0 00
11/8/2013 0 00
11/7/2013 0 00
6/22/20120 00
3/30/2011 0 00
2/12/2014 0 00
7/9/2013 0 00
8/30/2013 0 00
8/29/20130 00
1/31/2013 0 00
2/5/2013 0 00
3/25/2014 0 00
4/21/2014 0 00
11/7/2013 0 00
6/19/2012 0 00
6/22/20120 00
9/24/2013 0 00
12/27/2013 0 00
12/30/2013 0 00
3/22/20130 00
10/11/2012 0 00
5/31/2012 0 00
11/7/20130 00
9/24/2013 0 00
9/24/20130 00
3/25/2014 0 00
8/30/2013 0 00
7/10/2013 0 00
9/3/2013 0 00
7/9/2013 0 00
10/25/2013 0 00
7/23/2013 0 00
3/25/2014 0-00
10/22/2013 0 00
11/14/2013 0 00
3/25/2014 0 00
3/6/2014 0 00
3/25/20130 00
7/23/2013 0-00
11/17/2013 000
11/13/2013 000
11/14/2013 0 00
9/6/2013 0-00
12/11/2013 0 00
3/25/2014 0 00

. TRADE DATE

7/25/2014 0 00
7/25/2014 0 00
7/28/2014 0 00
7/30/2014 0 00
7/31/2014 0 00
8/1/2014 0 00
8/1/2014 0 00
8/1/2014 0 00
8/1/2014 0 00
8/4/2014 0 00
8/4/2014 0 00
8/4/2014 0 00
8/4/2014 0 00
8/4/2014 0 00
8/5/2014 0 00
8/5/2014 0 00
8/5/2014 0 00
8/5/2014 0 00
8/5/2014 0 00
8/5/2014 0 00
8/5/2014 0 00
8/6/2014 0 00
8/6/2014 0 00
8/6/2014 0 00
8/6/2014 0 00
8/6/2014 0 00
8/7/2014 0 00
8/7/2014 0 00
8/7/2014 0 00
8/7/2014 0 00
8/7/2014 0 00
8/7/2014 0 00
8/7/2014 0 00
8/7/2014 0 00
8/7/2014 0 00
8/8/2014 0 00
8/8/2014 0 00
8/8/2014 0 00
8/8/2014 0 00
8/8/2014 0 00
8/8/2014 0 00
8/8/2014 0 00
8/8/2014 0 00
8/8/2014 0 00
8/8/2014 0 00
8/8/2014 0 00
8/8/2014 0 00
8/8/2014 0-00
8/11/2014 0 00
8/11/2014 0-00
8/11/2014 0 00
8/11/2014 0 00
8/11/2014 0 00
8/12/2014 0 00
8/13/2014 0 00
8/13/2014 0 00
8/13/2014 0 00
8/13/2014 0 00
8/13/2014 0 00
8/13/2014 0 00
8/13/2014 0 00
8/14/2014 0 00
8/15/2014 0 00
8/15/2014 0 00
8/15/2014 0 00
8/15/2014 0-00
8/15/2014 0 00
8/15/2014 0 00
8/18/2014 0-00
8/18/2014 0 00
8/18/2014 0 00
8/18/2014 0 00
8/18/2014 0 00
8/18/2014 0-00

1,341
13,008
6,488
975
4,009
2,503
905
609
4,526
1,977
1,591
857
5,296
1,433
135
2,024
752
4,254
975
547
3,398
500
1,662
4,090
627
2,984
1,690
2,665
290
568
2,189
2,189
2,037
1,714
1,828
1,994
594
1,396
643
1,449
2,357
3,685
849
1,047
6,131
382
36
329
6,165
12
347
2,153
154
583
1,692
17
661
105
353
4,498
282
1,482
1,655
1,168
830
312
213
3,241
195
291
1,152
224
628
762

2,143
8,237
2,931

659
4,095
2,205

825
6,094
1,993
2,130
1,031
7,102
1,909

104
1,558

581
5,051
1,132

491
3,035

492
1,675
4,524

490
2,314
1,415
2,622

529
2,009
1,995
1,449
1,326
1,320
2,117

629
1,477

1,448
2,323
3,103
774
743
4,359
422
a8
438
2,728

192
1,962
168
659
1,638
20
758
122
405
4,638
274
1,434
3,986
2,418
803
265
193
3,129
43
650
2,418
as52
1,217
739

298
(4)
(216)
(1,568)
(18)
(539)
(175)
(1,805)
(476)
31
467
171
(797)
(157)
56
363

(13)
(434)
138
670
276
43
38
38
179
194
589
387
508
(123)
(35)
(82)

(0)

35
582
75
304
1,772
(40)
(13)
(109)
3,437
5
155
191
(15)
(76)
55
(3)
(97)
(17)
(52)
(140)
9
as
(2,330)
{1,250)
27
47
20
112
(248)
(359)
(1,266)
(227)
(589)
23
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NET
FEDWASH  GAIN/LOSS
SALES GAIN/LOSS SALE WITH LO55
DESCRIPTION ACQUISITION DATE TRADE DATE PROCEEDS CDST BASIS AMOUNT DISALLOWED DISALLOWED LONG/SHORT

CQOF8009002  JOES JEANS INC 12/30/2013000 8/18/2014 0 00 67 72 {5) SHORT
CQOF8009002  JOES JEANS INC 12/27/2013000 8/18/2014 0 00 787 844 {57) SHORT
CQOF8003002  JOES JEANS INC 11/25/2013000 8/18/2014 0 00 598 641 {43) SHORT
CQOF8003002  MANNING & NAPIER INC 8/2/2013000 8/18/2014 0 00 5,905 5,938 (32) LONG
CQOF8009002  SLINDS INC 4/2/2014000 8/18/2014 0 00 1,853 1,072 781 SHORT
CQOF8009002  PD!INC 12/2/2011000 8/19/2014 0 00 109 228 (118) LONG
CQOF8009002  PDIINC 11/30/2011000 8/19/2014 0 00 167 348 (181) LONG
CQOF8009002  SLINDS INC 4/2/2014000 8/19/2014 0 00 776 449 327 SHORT
CQOF8009002  WESTBURY BANCORP INC 6/10/2014000 8/19/2014 0 00 347 335 12 SHORT
CQOF8009002  WESTBURY BANCORP INC 6/26/2014000 8/19/2014 0 00 422 424 (1) SHORT
CQOFB009002  WESTBURY BANCORP INC 6/27/2014000 8/19/2014 0-00 694 696 (2) SHORT
CQOF8009002  COMSTOCK RES INC 9/4/2013000 8/20/2014 G 00 5,232 3,126 2,106 SHORT
CQOF8009002  MANNING & NAPIER INC 8/2/2013000 8/20/2014 0 00 1,554 1,569 (15) LONG
CQOF8009002  MANNING & NAPIER INC 8/7/2013000 8/20/2014 0 00 989 994 {5} LONG
CQOF8003002  PDIINC 9/3/2013000 8/20/2014 0 00 12 21 {9) SHORT
CQOF8009002  PDIINC 12/2/2011000 8/20/2014 0 00 236 499 (263) LONG
CQOF8009002  PDIINC 12/28/2011000 8/20/2014 0 00 1,972 3,625 {1,652) LONG
CQOF8009002  PDI INC 11/29/2011000 8/20/2014 0 00 75 158 {83) LONG
CQOF8009002  PETROQUEST ENERGY INC 10/17/2013000 8/20/2014 0 00 1,867 1,412 455 SHORT
CQOF8009002  PETROQUEST ENERGY INC 11/7/2013 000 8/20/2014 0 00 422 288 134 SHORT
CQOF8009002  SLINDSINC 4/2/2014000 8/20/2014 0-00 172 100 73 SHORT
CQOF8009002  CLIFTON BANCORP INC 5/8/2014 000 8/21/2014 0 00 613 568 45 SHORT
CQOF8003002  CLIFTON BANCORP INC 5/7/2014000 8/21/2014 0 00 2,313 2,140 173 SHORT
CQOF8009002  COMSTOCK RES INC 9/4/2013000 8/21/2014 0 00 3,984 2,366 1,618 SHORT
CQOF8009002  MANNING & NAPIER INC 8/9/2013000 8/21/20140 00 1,113 1,099 13 LONG
CQOF8009002  MANNING & NAPIER INC 8/7/2013000 8/21/2014 0 00 2,351 2,325 25 LONG
CQOF8009002  PETROQUEST ENERGY INC 11/7/2013000 8/21/2014 000 2,704 1,822 882 SHORT
CQOF8009002  SPECTRUM PHARMACEUTICALS INC 11/14/2013000 8/21/2014 0 00 ' 664 829 {165) SHORT
CQOF8009002  SPECTRUM PHARMACEUTICALS INC 1/15/2014 000 8/21/2014 0-00 1,306 1,602 {296) SHORT
CQOF8009002  SPECTRUM PHARMACEUTICALS INC 5/7/2013 000 8/21/2014 0 00 1,843 2,134 (291) LONG
CQOF8009002  SPECTRUM PHARMACEUTICALS INC 5/31/2013000 8/21/2014 0 00 3,753 4,184 {431) LONG
CQOF8009002  SPECTRUM PHARMACEUTICALS INC 5/16/20130-00 8/21/2014 000 2,462 2,674 (212) 159 {53) LONG
CQOF8008002  SPECTRUM PHARMACEUTICALS INC 5/16/2013 000 8/21/2014 0 00 427 462 (34) LONG
CQOF8009002  ALON USA ENERGY INC 3/31/2014000 8/22/2014 0 00 309 275 34 SHORT
CQOF8009002  ALON USA ENERGY INC 8/28/2013000 8/22/2014 0 00 2,475 1,915 560 SHORT
CQOF8009002  ALON USA ENERGY INC 8/30/2013000 8/22/2014 0 00 1,058 810 248 SHORT
CQOF8009002  COHU INCCOM 3/6/2014 000 8/22/2014 0 00 437 372 65 SHORT
CQOF8009002  EPIQ SYS INC 3/6/2014 000 8/22/2014 0 00 118 114 4 SHORT
CQOF8009002  EPIQ SYS INC 9/20/2013000 8/22/2014 0 00 2,576 2,325 251 SHORT
CQOF8009002  OMEGA PROTEIN CORP 5/31/2012000 8/22/2014 0 00 2,101 971 1,129 LONG
CQOF8009002  OMEGA PROTEIN CORP 6/1/2012000 8/22/2014 0-00 1,358 624 734 LONG
CQOF8009002  SLINDS INC 4/2/2014000 8/22/2014 0 00 301 175 127 SHORT
CQOF8009002  COHU INCCOM 3/6/2014000 8/25/2014 0 00 812 690 122 SHORT
CQOF8003002  COMSTOCK RES INC 9/4/2013000 8/25/2014 0 00 4,750 2,753 1,997 SHORT
CQOF8009002  OMEGA PROTEIN CORP 6/1/2012000 8/25/2014 0 00 2,401 1,071 1,330 LONG
CQOF8003002  OMEGA PROTEIN CORP 5/17/2012000 8/25/2014 0 00 1,134 503 631 LONG
CQOF8009002  SLINDSINC 4/2/2014000 8/25/2014 0 00 2,924 1,695 1,229 SHORT
CQOF8009002  ASTRONICS CORP 3/1/2011000 8/26/2014 0 00 447 102 345 LONG
CQOF8009002  ASTRONICS CORP 6/30/2014 0 00  8/26/2014 0 00 4,721 4,178 543 SHORT
CQOF8009002  HERITAGE FINL GROUP INC COM 10/29/2013000 8/26/2014 0 00 1,877 1,559 318 SHORT
CQOF8009002  HERITAGE FINL GROUP INC COM 10/31/2013000 8/26/2014 0 00 3,465 2,876 589 SHORT
CQOFB009002  SLINDS INC 4/2/2014000 8/26/2014 0 00 2,180 1,222 959 SHORT
CQOFB009002  K12iINC 11/7/2013000 8/27/2014 0-00 2,819 2,846 (27) SHORT
CQOF8009002  K12INC 10/25/2013000 8/27/2014 0 00 2,838 2,802 36 SHORT
CQOF8009002 K12 INC 10/21/2013 000 8/27/2014 G 00 3,31 3,300 71 SHORT
CQOF8009002  PANTRY INC 6/19/2012000 8/27/2014 000 1,360 865 495 LONG
CQOF8009002  SLINDS INC 4/2/2014 000 8/27/2014 0 00 4,077 2,269 1,808 SHORT
CQOF8009002  K12INC 10/21/2013 000 8/28/2014 0 00 2,734 2,703 30 SHORT
CQOF8009002  OMEGA PROTEIN CORP 5/17/2012000 8/28/2014 0-00 3,318 1,437 1,882 LONG
CQOF8009002  OMEGA PROTEIN CORP 5/22/2012 000 8/28/2014 0-00 1,056 457 599 LONG
CQOF8009002  PANTRY INC 6/19/2012 000 8/29/2014 0-00 1,039 662 376 LONG
CQOF8009002  ASTRONICS CORP 3/1/2011000  9/2/2014 000 2,499 552 1,947 LONG
CQOF8009002  KITE REALTY GROUP TRUST 7/23/2014 000  9/2/2014 0-00 13 12 0 SHORT
CQOF8009002  OMEGA PROTEIN CORP 5/22/2012000  9/2/2014 0-00 319 137 182 LONG
CQOF8009002  ALLIANCE ONE INTLINC 7/11/2014 000 9/3/2014 000 305 358 (53) 53 - SHORT
CQOF8009002  GENIE ENERGY LTD-B 7/7/2014000  9/3/2014 0-00 1,944 1,936 9 SHORT
CQOF8009002  GENIE ENERGY LTD-B 5/29/2014 000  9/3/2014 0-00 923 905 18 SHORT
CQOFE009002  GENIE ENERGY LTD-B 7/1/2014000  9/3/2014 0-00 1,733 1,782 (49) SHORT
CQOFB009002  GENIE ENERGY LTD-B 3/19/2014 000  9/3/2014 0-00 764 1,003 {239) SHORT
CQOFB009002  GENIE ENERGY LTD-B 3/26/2014 000  9/3/2014 0-00 1,218 1,632 {414) SHORT
CQOF8009002  GENIE ENERGY LTD-B 3/18/2014 000  9/3/2014 0-00 295 395 {100} SHORT
CQOF8009002  ALLIANCE ONE INTL INC 6/13/2014 000  9/4/2014 0-00 735 927 {192) 149 {43) SHORT
CQOF8009002  ALLIANCE ONE INTL INC 6/14/2014 000  9/4/2014 0-00 298 369 (71) SHORT

CQOF8009002  ALLIANCE ONE INTL INC 7/11/2014000  9/4/2014 0-00 326 391 (66) SHORT
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CQUISITIO

CQOF8008002  ALLIANCE ONE INTL INC

7/11/2014 000  9/5/2014 0 00 400 492 {92) SHORT
CQOF8009002  ALLIANCE ONE INTL INC 8/7/2014000  9/5/2014 0 00 6 7 (1) SHORT
CQOF8009002  GLOBAL CASH ACCESS HLDGS INC 3/1/2011000  9/8/2014 0 00 8,315 3,856 4,459 LONG
CQOF8009002  MEDIFAST INC 6/17/2014000  9/8/2014 0 00 1,540 1,508 33 SHORT
CQOF8009002  MULTIMEDIA GAMES INC 11/25/2013000  9/8/2014 0 00 5,129 4,116 1,014 SHORT
CQOF8009002  MULTIMEDIA GAMES INC 3/31/2014000 9/8/2014 0 00 825 613 212 SHORT
CQOF8009002  MULTIMED!A GAMES INC 2/15/2014000  9/8/2014 0 00 5,237 4,328 909 SHORT
CQOF8009002  MULTIMEDIA GAMES INC 11/21/2013000  9/8/2014 0 00 5,165 4,259 906 SHORT
CQOF8009002  REMY INTERNATIONAL INC 7/1/2013000  9/8/2014 0 00 9,494 8,215 1,279 LONG
CQOF8009002  ASTRONICS CORP 3/1/2011000  9/9/2014 0 00 1,773 387 1,385 LONG
CQOF8009002  K12INC 10/16/20130 00 9/10/2014 0 00 3,656 3,901 {246) SHORT
CQOF8009002  K12INC 10/21/2013000 9/10/2014 0 00 104 112 (7) SHORT
CQOF8009002 K12 INC 10/10/20130 00 9/10/2014 0 00 574 594 (20) SHORT
CQOF8005002  ASTRONICS CORP 3/1/2011000 9/11/2014 0 00 2,213 484 1,729 LONG
CQOF8009002  WATERSTONE FINANCIAL INC 6/10/20140 00 9/11/2014 0 00 615 558 57 SHORT
CQOF8009002  ASTRONICS CORP 3/1/2011000 5/12/2014 0 00 4,012 884 3,128 LONG
CQOF8009002  WATERSTONE FINANCIAL INC 6/12/2014000 9/12/2014 0 00 300 274 27 SHORT
CQOF8009002  WATERSTONE FINANCIAL INC 6/10/2014000 9/12/2014 0 00 120 109 11 SHORT
CQOF8003002  WATERSTONE FINANCIAL INC 6/12/2014000 9/15/2014 0 00 180 164 16 SHORT
CQOF8009002  MEDIFAST INC 6/17/2014000 S/16/2014 0 00 3,385 3,461 {76) 7% - SHORT
CQOF80093002  WATERSTONE FINANCIAL INC 6/12/2014000 9/16/2014 0 00 204 186 18 SHORT
CQOF8009002  EPIQ SYSINC 9/18/2013000 9/17/2014 0 00 2,050 1,637 413 SHORT
CQOF8009002  EPIQ SYS INC 3/13/2014000 $/17/2014 0 00 1,050 959 i31 SHORT
CQOF8009002  EPIQ SYS INC 9/20/2013000 9/17/2014 0 00 1,838 1,501 337 SHORT
CQOFB009002  EPIQ SYS INC 9/15/2013000 9/17/2014 0 00 2,684 2,151 533 SHORT
CQOF8009002  MEDIFAST INC 4/22/2014000 9/17/2014 000 3,493 3,405 88 s SHORT
CQOF8009002  MEDIFAST INC 6/17/2014000 9/17/2014 0 00 3,963 4,044 (81) 81 0 SHORT
CQOF8009002  PANTRY INC” 6/19/2012000 9/17/2014 0 00 2,162 1,379 783 LONG
CQOFB009002  WATERSTONE FINANCIAL INC 6/11/2014000 9/17/2014 0 00 909 831 78 SHORT
CQOF8009002  WATERSTONE FINANCIAL INC 6/12/2014000 9/17/2014 0 00 215 197 18 SHORT
CQOF8009002  CIBER INC COM STK USDO 01 3/6/2014 000 9/18/2014 0 00 1,748 2,263 {515) SHORT
CQOF8009002  EPIQ SYS INC 9/18/20130 00 9/18/2014 0 00 1,051 793 258 SHORT
CQOF8009002  EPIQ SYS INC 9/16/20130 00 9/18/2014 0 00 5,531 4,117 1,414 LONG
CQOF8009002  PANTRY INC 6/19/20120 00 95/18/2014 0-00 3,935 2,528 1,407 LONG
CQOF8009002  ASTRONICS CORP 3/1/2011000 9/19/2014 0 00 6,000 1,271 4,729 LONG
CQOF8009002  MARCHEX INC 3/27/2014000 9/19/2014 0 00 1,456 3,833 {2,377) SHORT
CQOF8009002  OMNOVA SOLUTIONS INC 10/30/2013000 9/19/2014 0 00 175 205 {29) SHORT
CQOF8009002  OMNOVA SOLUTIONS INC 10/22/2013000 9/19/2014 0 00 2,058 2,370 (312) SHORT
CQOF8009002  PANTRY INC 6/19/2012000 9/19/2014 0 00 1,973 1,271 702 LONG
CQOF8009002  PANTRY INC 2/12/2013000 9/19/2014 0 00 1,301 777 524 LONG
CQOF8009002  PLANET PAYMENT INC 10/4/2013000 9/19/2014 0 00 199 243 (44) SHORT
CQOF8009002  PLANET PAYMENT INC 10/7/2013000 9/19/2014 0 00 39 48 {9} SHORT
CQOF8009002  EPIQ SYS INC 9/16/20130 00 9/22/2014 0 00 3,499 2,450 1,049 LONG
CQOF8009002  MARCHEX INC 3/27/2014000 9/22/2014 0 00 438 1,155 (717) SHORT
CQOF8009002  OMNOVA SOLUTIONS INC 10/22/2013000 9/22/2014 0 00 542 6541 (99) SHORT
CQOF8009002  PDIINC 9/3/2013000 9/22/2014 0 00 436 . 927 {490) LONG
CQOF8009002  PLANET PAYMENT INC 10/8/20130 00 9/22/2014 0 00 82 101 (19) SHORT
CQOF8009002  PLANET PAYMENT INC 10/4/20130 00 9/22/2014 0 00 50 61 (12) SHORT
CQOF8009002  COMFORT SYS USA INC 12/20/2013000 9/23/2014 0 00 4,698 6,187 (1,489) SHORT
CQOF8009002  COMFORT SYS USA INC 3/3/2014000 9/23/2014 0 00 199 225 (26) SHORT
CQOF8009002  COMFORT SYS USA INC 4/22/2013000 9/23/2014 0 00 2,044 1,780 264 LONG
CQOF8009002  COMMERCIAL VEH GROUP INC 3/13/2014000 9/23/2014 0 00 808 1,139 (331) SHORT
CQOF8009002  COMMERCIAL VEH GROUP INC 3/10/2014000 9/23/2014 0 00 1,149 1,679 (531) SHORT
CQOF8009002  GIBRALTAR INDS INC 3/26/2013000 9/23/2014 000 259 332 (73) LONG
CQOF8009002  GIBRALTAR INDS INC 3/22/2013000 9/23/2014 0 00 3,917 4,914 {997) LONG
CQOF8009002  GIBRALTAR INDS INC 3/14/2013000 9/23/2014 0 00 101 126 {25) LONG
CQOF8009002  OMNOVA SOLUTIONS INC 10/22/2013000 9/23/2014 0 00 3,419 4,170 {750) SHORT
CQOF8009002  COMFORT SYS USA INC 4/22/2013000 9/24/2014 0 00 3,941 3,485 456 LONG
CQOF8009002  COMMERCIAL VEH GROUP INC 3/13/20140 00 9/24/2014 0 00 1,706 2,389 {683) SHORT
CQOF8009002  OMEGA PROTEIN CORP 5/16/2012000 9/24/2014 0 00 2,378 1,195 1,183 LONG
CQOF8009002  OMEGA PROTEIN CORP 5/22/2012000 9/24/2014 0 00 104 52 52 LONG
CQOF8009002  OMNOVA SOLUTIONS INC 10/18/2013000 9/24/2014 0 00 1,933 2,416 (483) SHORT
CQOF8009002  OMNOVA SOLUTIONS INC 10/22/2013000 9/24/2014 0 00 49 61 (12) SHORT
CQOF8009002  PLANET PAYMENT INC 10/8/2013000 9/24/2014 0 00 162 216 (55) SHORT
CQOF8009002  AVIAT NETWORKS INC 12/16/2013000 9/25/2014 0 00 316 421 {105) SHORT
CQOF8009002  AVIAT NETWORKS INC 12/13/2013000 9/25/2014 0 00 967 1,286 (319) SHORT
CQOF8009002  AVIAT NETWORKS INC 12/17/20130-00 9/25/2014 0-00 1,415 1,858 (444) SHORT
CQOF8009002  AVIAT NETWORKS INC 12/17/2013000 9/26/2014 0-00 125 160 (35) SHORT
CQOF8009002  AVIAT NETWORKS INC 12/19/2013000 9/26/2014 0 00 2,067 2,614 {547) SHORT
CQOF8009002 S & W SEEDCO 8/7/2014000 9/30/2014 0-00 778 1,156 (377) SHORT
CQOF8009002 S & W SEED CO 2/18/2014000 9/30/2014 0-00 1,142 1,722 (580) SHORT
CQOF8009002 S & W SEEDCO 5/17/2014000 9/30/2014 0-00 1,070 1,674 (603) SHORT
CQOF8009002 S & W SEED CO 8/8/2014000 9/30/2014 0-00 330 490 (160) SHORT

CQOF8009002 S & W SEEDCO 8/11/2014 000 9/30/2014 0-00 1,125 1,670 (545) SHORT
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DAKOTA PLAINS HOLDINGS INC
DAKOTA PLAINS HOLDINGS INC
GIBRALTAR INDS INC
GIBRALTAR INDS INC
SIMPLICITY BANCORP
SIMPLICITY BANCORP

PLANET PAYMENT INC

PLANET PAYMENT INC

PLANET PAYMENT INC
ASTRONICS CORP CL B

DAKOTA PLAINS HOLDINGS INC
DAKOTA PLAINS HOLDINGS INC
DAKOTA PLAINS HOLDINGS INC
SIMPLICITY BANCORP

UNISYS CORP

UNISYS CORP

UNISYS CORP

CALLIDUS SOFTWARE INC
QUANEX BLDG PRODS CORP
CELADON GROUP INC
CELADON GROUP INC

DAKOTA PLAINS HOLDINGS INC
DAKOTA PLAINS HOLDINGS INC
EMERALD OIL INC

NATHANS FAMOUS INC NEW
NATHANS FAMOUS INC NEW
POWELL INDUSTRIES INC
POWELL INDUSTRIES INC
POWELL INDUSTRIES INC
RESOLUTE ENERGY CORP
DAXOTA PLAINS HOLDINGS INC
DESTINATION MATERNITY CORP COP
DESTINATION MATERNITY CORP COP
DESTINATION MATERNITY CORP COP
DESTINATION MATERNITY CORP COP
DESTINATION MATERNITY CORP COP
ASTRONICS CORP C1 8
ASTRONICS CORP €1 8

CIRCOR INTL INC

CIRCOR INTLINC

DAKOTA PLAINS HOLDINGS INC
DAKOTA PLAINS HOLDINGS INC
DAKOTA PLAINS HOLDINGS INC
DAKOTA PLAINS HOLDINGS INC

2/10/2012 0 00
7/22/2013 0 00
7/16/2013 0 00
3/1/20110 00
3/1/2011 0 00
3/6/2014 0 00
4/14/2014 0 00
5/2/2014 0 00
3/27/2013 0 00
11/22/2013 0 00
3/27/2014 000
11/15/2013 0 00
3/28/2014 0 00
7/27/20120 00
2/10/2012 0 00
2/9/2012 0 00
6/28/2013 0 00
7/16/2013 0 00
7/15/2013 0 00
10/26/2012 0 00
3/1/2011 000
3/4/2014 0 00
3/5/2014 0 00
4/14/2014 0 00
5/1/2014 0 00
8/21/20120 00
4/22/20130 00
3/13/2014 0 00
2/19/2014 0 00
6/24/2013 0 00
3/27/2013 0 00
3/14/2013 0 00
5/14/2013 0 00
6/28/2013 0 00
3/1/2011 0 00
10/8/2013 0 00
10/3/2013 0 00
11/14/2013 0 00
3/1/20110 00
2/13/2014 0 00
6/24/20130 00
6/26/20130 00
3/1/2011 0 00
1/7/2013 0 00
12/18/2012 0 00
10/26/2012 0 00
8/23/20120 00
3/25/2013 0 00
2/25/2014 0 00
2/27/2014 0 00
2/13/2014 0 00
2/14/2014 0 00
4/22/2014 0 00
12/23/2013 0 00
6/16/2014 0 00
6/30/2014 0 00
6/26/2014 0 00
7/15/2014 0 00
3/13/2014 0 00
2/14/2014 0 00
3/14/2013 0 00
12/23/2013 0 00
1/2/2014 0 00
4/22/2013 0 00
8/12/2014 0 00
3/1/2011 0 00
3/17/2011 0 00
5/31/20120 00
6/19/2012 0-00
9/23/20130 00
9/27/2013 0-00
2/14/2014 0-00
9/24/20130 00

9/30/2014 0 00
9/30/2014 0 00
9/30/2014 0 00
10/1/2014 0 00
10/1/2014 0 00
10/1/2014 0 00
10/1/2014 0-00
10/1/2014 0 00
10/1/2014 0 00
10/1/2014 0 00
10/1/2014 0 00
10/1/2014 0 00
10/1/2014 0 00
10/1/2014 0 00
10/1/2014 0 00
10/1/2014 0 00
10/1/2014 0 00
10/1/2014 0 00
10/1/2014 0 00
10/1/2014 0 00
10/2/2014 0 00
10/2/2014 0 00
10/2/20140 00
10/2/2014 0 00
10/2/2014 0 00
10/2/2014 0 00
10/2/2014 0 00
10/2/2014 0 00
10/2/2014 0 00
10/2/2014 0 00
10/2/2014 0 00
10/2/2014 0 00
10/2/2014 0 00
10/2/2014 0 00
10/2/2014 0 00
10/2/20140 00
10/2/2014 0 00
10/2/2014 0 00
10/3/2014 0 00
10/3/2014 0 00
10/3/2014 0 00
10/3/2014 0 00
10/3/2014 0 00
10/6/2014 0-00
10/6/2014 0 00
10/6/2014 0 00
10/7/2014 0 00
10/7/2014 0 00
10/8/2014 0 00
10/8/2014 0 00
10/8/2014 0 00
10/8/2014 0 00
10/8/2014 0-00
10/8/2014 0 00
10/8/2014 0 00
10/8/2014 0-00
10/8/2014 0 00
10/8/2014 0-00
10/8/2014 0 00
10/9/2014 0-00
10/9/2014 0 00
10/9/2014 0-00
10/9/2014 0-00
10/9/2014 0 00
10/9/2014 0 00
10/10/2014 0-00
10/10/2014 0-00
10/10/2014 0 00
10/10/2014 0 00
10/10/2014 0 00
10/10/2014 0 00
10/10/2014 0 00
10/10/2014 0 00

1,051
9,431
633
217
1,073
553
5,023
3,263
124
150
1,302
67
2,754
4,825
1,189
4,546
305
822
2,373
913
2,241
214
1,220
752
306
1,714
823
3,067
4,725
720
306
225
1,738
268
70
1,131
5,956
9,353
2,415
2,327
3,775
3,277
2,078
4,213
672
194
1,738
953
1,362
as2
1,642
5,584
1,999

1,172
2,685
593
2,002
1,824
2,832
1,302
8,143
1,642
199
268
52
2,171

1,741

650
2,449
1,731

637
935
8,442
1,054
497
2,751
1,246
2,547
4,361
173
209
1,143
59
2,418
3,653
316
4,047
272
736
2,089
755
2,064
300
1,705
1,009
517
2,291
1,055
2,711
3,831
1,086

307
461
261
97
1,511
4,812
7,404
1,921
1,853
1,228
3,007
2,470
5,094

201
2,627
715
1,081
712
2,602
8,813
3,025
466
1,849
5,524
1,194
3,037
2,433
782
336
4,154
834
167
273
55
1,823

4,770

71
115
950

(a21)
(280)
{1,678)
{693)
2,476
(1,099)
(49)
(58)

177
(86)
{485)
(257)
(211)
{577)
(232)
356
894
(366)
(143)
(83)
1,276
7
(27}
(380)
1,144
1,949
495
475
2,547
270
(392)
(881)
(27)
(8}
(889)
239
281
(261)
{959)
(3,230)
(1,026)
(18)
(677)
(2,839)
(600)
{1,035)
(608)
2,050
966
3,995
808
32
(5)
(3)
347
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CQOF8009002
CQOF8009002
CQOF8009002
CQOF8003002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF3009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOFg009002
CQOF8009002
CQOF8009002
CQOF8009002
CQOFB8009002
CQOF8009002

2013 SCHEDULE D DETAIL

DESCRIPTION

EMERALD OIL INC

EMERALD OIL INC
OMNIAMERICAN BANCORP INC
OMNIAMERICAN BANCORP INC
BARRETT BUSINESS SVCS INC
CALLON PETE CO DEL
CALLON PETE CO DEL
CALLON PETE CO DEL
CIRCOR INTL INC
COMMERCIAL VEH GROUP INC
COMMERCIAL VEH GROUP INC
EMERALD OILINC

EMERALD OIL INC

EMERALD OIL INC

OMEGA PROTEIN CORP
OMEGA PROTEIN CORP
OMNIAMERICAN BANCORP INC
PETROQUEST ENERGY INC
PETROQUEST ENERGY INC
RESOLUTE ENERGY CORP
RESOLUTE ENERGY CORP
RESOLUTE ENERGY CORP
RESOLUTE ENERGY CORP
TRIANGLE PETROLEUM CORP
TRIANGLE PETROLEUM CORP
CALLON PETE CO DEL
CALLON PETE CO DEL
EMERALD OIL INC

EMERALD OIL INC

EMERALD OIL INC

RESOLUTE ENERGY CORP
RESOLUTE ENERGY CORP
RESOLUTE ENERGY CORP
RESOLUTE ENERGY CORP
TRIANGLE PETROLEUM CORP
TRIANGLE PETROLEUM CORP
TRIANGLE PETROLEUM CORP
HANDY & HARMAN LTD
HANDY & HARMAN LTD
PETROQUEST ENERGY INC
PETROQUEST ENERGY INC
PETROQUEST ENERGY INC
PRIMO WATER CORP

PRIMO WATER CORP

PRIMO WATER CORP

PRIMO WATER CORP

PRIMO WATER CORP

HANDY & HARMAN LTD

KVH INDS INC

NATHANS FAMOUS INC NEW
NATHANS FAMOUS INC NEW
STEEL EXCEL INC

STEEL EXCEL INC

STEEL EXCEL INC

STEEL EXCEL INC

STEEL EXCEL INC

STEEL EXCEL INC

STEEL EXCEL INC

STEEL EXCEL INC

VERSAR INC

NATHANS FAMOUS INC NEW
HANDY & HARMAN LTD
HANDY & HARMAN LTD
NATHANS FAMOUS INC NEW
ASTRONICS CORP

CHARTER FINANCIAL CORP
HANDY & HARMAN LTD
NATHANS FAMOUS INC NEW
NATHANS FAMOUS INC NEW
CHARTER FINANCIAL CORP
HANDY & HARMAN LTD
ASTRONICS CORP

CHARTER FINANCIAL CORP
HANDY & HARMAN LTD

4/22/2014 0 00
4/22/2014 000
6/9/20130 00
1/18/20130 00
9/18/2014 0 00
9/4/2014 000
9/3/2014 0 00
9/5/2014 0 00
6/19/20120 00
1/9/2014 0 00
2/19/20140 00
4/19/2014 0 00
5/8/2014 0 00
4/22/2014 000
5/16/20120 00
5/15/20120 00
6/9/20130 00
11/7/20130 00
11/25/2013 0 00
3/13/2014 0 00
2/11/2014 0 00
2/11/20140 00
3/18/2014 0 00
7/1/2014 0 00
6/30/2014 0 00
9/12/2014 000
9/17/2014 0 00
6/9/2014 0 00
4/19/2014 0 00
4/28/2014 0 00
3/18/2014 0 00
4/1/2014 0 00
3/31/2014 0 00
8/14/2014 0 00
6/25/2014 0 00
7/1/2014 0 00
6/17/2014 0 00
9/26/2014 0 00
9/25/2014 0 00
12/17/20130 00
11/25/20130 00
12/16/20130 00
3/18/2014 0 00
5/15/2014 0 00
3/12/2014 0 00
5/16/2014 0 00
5/19/2014 0 00
9/26/2014 0 00
1/17/2012 0 00
12/23/2013 0 00
1/23/2014 0 00
9/24/2014 0 00
5/13/2014 0 00
5/14/2014 0 00
3/8/20110-00
3/8/20110-00
3/13/2014 0-00
1/9/2014 0 00
4/6/20110 00
10/14/2014 0-00
1/23/2014 0 00
9/26/2014 0-00
11/27/20130 00
1/23/2014 0 00
3/1/20110 00
4/13/2014 0 00
11/27/20130 00
1/23/2014 0 00
1/7/2014 0-00
4/13/2014 0 00
11/27/2013 0 00
3/1/20110-00
4/13/2014 0 00
12/10/2013 0-00

RADE DATE " / PR
10/10/2014 0 00
10/10/2014 0 00
10/10/2014 0 00
10/10/2014 0 00
10/13/2014 0 00
10/13/2014 0 00
10/13/2014 0 00
10/13/2014 0 00
10/13/2014 0 00
10/13/2014 0 00
10/13/2014 0 00
10/13/2014 0 00
10/13/2014 0 00
10/13/2014 0 00
10/13/2014 0 00
10/13/2014 0 00
10/13/2014 0 00
10/13/2014 0 00
10/13/2014 0 00
10/13/2014 0 00
10/13/2014 0 00
10/13/2014 0 00
10/13/2014 0 00
10/13/2014 0 00
10/13/2014 0 00
10/14/2014 0 00
10/14/2014 0 00
10/14/2014 0 00
10/14/2014 0 00
10/14/2014 0 00
10/14/2014 0 00
10/14/2014 0 00
10/14/2014 0 00
10/14/2014 0 00
10/14/2014 0 00
10/14/2014 0 00
10/14/2014 0 00
10/15/2014 0 00
10/15/2014 0 00
10/15/2014 0 00
10/15/2014 0 00
10/15/2014 0 00
10/15/2014 0 00
10/15/2014 0 00
10/15/2014 0 00
10/15/2014 0 00
10/15/2014 0 00
10/16/2014 0 00
10/16/2014 0 00
10/16/2014 0 00
10/16/2014 0 00
10/16/2014 0 00
10/16/2014 0 00
10/16/2014 0 00
10/16/2014 0 00
10/16/2014 0 00
10/16/2014 0 00
10/16/2014 0 00
10/16/2014 0 00
10/16/2014 0 00
10/17/2014 0 00
10/20/2014 0 00
10/20/2014 0 00
10/20/2014 0 00
10/21/2014 0 00
10/21/2014 0 00
10/21/2014 0 00
10/21/2014 0 00
10/21/2014 0 00
10/22/2014 0 00
10/22/2014 0 00
10/23/2014 0 00
10/23/2014 0 00
10/23/2014 0 00

1,030
2,011
7,303
3,876
1,717
521
1,391
2,924
1,066
508
a1
2,386

1,974
1,031
2,679
516
1,497
956
411
555
1,706
3,008
1,432
1,806
1518
2,231
619
1,407
1,008
1,103
561
1,523
778
710
1,828
1,383
861
2,131
452
550
419
557
37
208
212
1,212
1,321
2,883
892
1,014
58
2,172

3,169
1,622
6,487

550
2,863

664
632
2,061
4,208
3,067
378
2,870
1,572
907
2,382
3472
1,145
198

4,172

1,012
529
2,317
501
1,442
1,796
738
1,009
3,102
4,425
2,109
3,143
2,617
4,031
1,185
2,653
1,988
2,065
1,055
2,897
1,150
1,106
2,786
1,144
712
2,009
456
512
393
602
35
225
229
991
957
2,144
663
1,121

2,422
741
3,299
1,668
6,671
593
1,852
510
534
459
1,529
1,138
3,007
275
2,141
1,164
890
1,743
932
1,118
138

558
(743)
(1,369)
(a11)
(1,027)
1,416
{395)
(276)
(30)
(1,786)
(315)
962
503
362
15
55
(840)
(327)
{a54)
(1,397)
(1,417)
(677)
(1,338)
(1,099)
{1,800)
(565)
(1,246)
(980)
(962)
(44)
(1,374)
